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Kenneth R. Jackson

Vice President

Rates and Regulatory Services

Mr. Charles L A. Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina

Post Office Box 11649
Columbia, SC 29211
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Mr. Dan F. Arnett

Chief of Staff
Office of Regulatory Staff of South Carolina

Post Office Box 11263
Columbia, SC 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-S-G, enclosed please find

the report on South Carolina Electric and Gas Company's hedging activities for November, 2009.

If you have any questions concerning this report, please do not hesitate to calI.

Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.

Risk Management Program Adjustments

SCE&G Results

SCE&G Outstanding Positions
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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For November 2009

Docket 2006-144-G Docket 2006-5-G Inception To

Order 2006-331 Order 2006-679 Current Month Date

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

579.00 20,327.25

133,897.64

103,500 00

76,172.86

307,621.64

376.32

2,235.34

27.30

21,282.57

133,897.64

103,500.00

78,408.20

307,648.94

Non Hedging Addition to Cost of Gas 579.00 643,666.32 2,638.96 644, 737.35

Hedging Additions I (Subtractions) 2 337 48p pp 41 5p2 357 pp 1 p6g pg3 Sp 44 gp8 g3p Sp

Total 2,338,059.00 42, 146,023.32 1,071,732.76 45,553,668.15

Interest Rate 0.3211%

South Carolina Electric & Gas Company
Risk Management Program Adjustments
For November 2009

Docket 2006-144-G Docket 2006-5-G
Order2006-331 Order 2006-679 Current Month

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

579.00

Inception To
Date

20,327.25 376.32 21,282.57

133,897.64 133,897.64

103,500.00 103,500.00

76,172.86 2,235.34 78,408.20

307,621.64 27.30 307,648.94

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 643,666.32 2,638.96 644,737.35

2,337,480.00 41,502,357.00 1,069,093.80 44,908,930.80

Total 2,338,059.00 42,146,023.32 1,071,732.76 45,553,668.15

Interest Rate 0.3211%
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29APRQS

06."JIYOB

thunroa
20HAYOS

27)QIYDS

03Jatfoa
IDJflHDB

17JUNDB

24JDNDB

01JUI0 8
QSJULOS

15JULDB
22JULOII

29JVLD8
04aavos
IINQVOS
ISHQVQB

25XOVOB

020ECOS
QBDBCOS

ISDECOB

230ECOS
300ECDB

06JAtl09
IJJAN09
20JANOB

27JAN09
03EEB09
IDEE809
17EEBD9
24IEBD9
OJHAROS

LOHAJI09

I'Da&R09

24)fnnoa
31 Dut09
07APA09

14APRD9
21APA09

28npn09
ostRRY09
1210&Y09
IRVAYQS

26NI&Y09

02JUN09
09JUN09
16JUN09
2 3JUN 09
30JUNOB

07JIIL09
I 4 JUL 0 9
2130509
28JQL09
04AUG09
IIAUG&19

ISAUGD9

015EP09
155EP09
295ep09
06ccrog
13CCT09
20CC109
270CT09
270CTD9
270CT09
210CT09
28001'09
2800109
29QCI'09

CALL

CIILt
CALI

Cl&LL

Cj&LL

CALI

CJJA
CALL

CALI

CALL

CALL

CALI.

cn.tL

CAIL
CALI

CA L
CALL

CAtt
CALL

CAIJ
CIILI

Ci)LL

CIU.L

CALL

Cntt
CALL

CAIL

CALI
CALI,

CALL

cnL&

CMI
CltLL

CALI

CALI
CALL

CALI
CALL

CALL

CALI

CAt I
CR t
CALL

CM, L

C)R I
CALI.

CALt
CIILL
CAI L

a. so
0.80
0.90
0.80
0.80
0.90
0.80
0.60
a.so
0.80
0.80
0,90
0.40
0.50
1.00
1.00
1.00
1.00
1.00
1.00
I .00
1.00
1.00

1.00
.Dd

1.00
1.00
1.00
1.00
1.00
2, 00
1.00
1.00
.00

1.00
1.00
1.00
1..00
1.00
1.00
1.00
1.00
1.0 ~

1,00
1.0D

1.00
1.00
1.20
1.00
z.aa
1.00
1.00
I 00
1.00
1.00
I 00
L.oo
1.00
1.00
1.00
I.ol)

1.00
1.00
1.00
1.00
1.00
(1.Da)

(1.00)
(1.00)

0 It'OVOID

OINQV09

OINQV09

OLHQV09

0)HQV09

OINQV09

OINOVD9

DIHQV09

OIHQV09

DINQV09

OIRQV09

OINOVQS

DINOV09

01'io'I 09
Qltlov09
DINOVDD

0)NOV09
01)'OV09
DIHOV09

OIROV09
OIEOV09
0)HOVD9

DIHQV09

0IHOV09
OIHOV09

DINOVDS

DIROV09
OIR(ROD
Dll'OV09

DINQV09

OINCV09

01RQV09
DINQV09

DINOV09

OINOV09

015&OV09

0 HQV09

DINQV09

olaovae
DIEOV09
OINOV09

OIIOV09
Oltfcv09
DIBQV09

DIBQV09

OINOV09
DINQV09

OINQY09

0INQV09
0' NQV0 9
0INOV09

Ollfov09
OINQV09

DIHOV09

DIROV09

ollk&V09
0INQV09

QIECV09

DINOV09

DIEOV09
OII.OV09

Olhov09
OIEOVO 9
DIHOV09

DINQV09

QIRQU09

OIAQV09

OIHQV09

DIRQV09

0.00
0.00
0.00
0 «0
a. oo
0.00
0.00
0.00
0.00
0 00

0.00
0.00
0.00
0.00

10.10
9.75
9.65
8.90
6, 90
8.3S
8.40
7.90
8.45
8.65
I.eo
7.40
7.35
6.90
6.75
6.45
6. 40
s.sa
6.05
5.90
n, sa
5.80
5.75
5.70
s.sa
5.44
5.58
6.20
5.80

~ 5.50
6.00
5.90
6.20
5.55
5.50
5.1D

5.05
5.35
5.00
5.40
5.05
4.74
4.15
4. 60

4.70
5.00
4.55
5.00
4.55
a.oo
0.00
0.00
0.00
0.00
0.00

10.091
10.437
10.799
10.813
II.I56
11.216
11.369
11.750
12.07D

12.325
11.824
11.412
10.319
9.834
0.820
o. lea
0.735
0.730
0.730
0.670
o.sso
0.650
&1. 6 0
D. 710
0.620
0.550
0.550
a. sso
0.590
0.510
0,510
0.52D

0.500
0.490
D. 520
0.480
0.440
0.470
0.480
0.450
o.feo
0.550
0.520
0.460
0.52D

0.510
Q. MO
0.500
0.500
0.440
ah«o
0.470
0.460
0.490
Q. 48D

0.440
0.390
0.43&l

o. lao
0.380
0,2 5
0.230
0.055
4.150
4. 550
4.550
4.365
4.356
4.265

4.2S9
4,289
4.289
4.259
4.289
4.289
4.289
4.289
4.289
4.289
4.289
4.289
4.2S9
4.289
a.ooo
0.000
0.000
0.000
0.000
0, 000
0.000
0.000
o, aoa
0.000
0.000
o, aoo
0.000
0.000
0.000
0.000
0.000
o, oao
0.000
0 000
0.000
0.000
0.000
0.000
a.ooa
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
o.aoo
0.000
0, (IOO

0.000
0.000
0, 000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
4.289
4.289
4.289
4.289
4.289
4.289

(80, 728.00)
le3, 497.6ol
(97,191.00)
(86, 504.00)
(59, 248.00)

(100,944.00)
f90, 952.00)
&sf, aoo. oo&

(108,630.0DI

(98,599.20)
(94, 5SS.SO)

&IOJ, )OS.OO&

(82, 552.00)
(78 7 .20)

(8,200.00)
&I, SOO. OO)

l7, 350.00l
(7,300.0 ~ )
l7, 300.00)
t6, 700.001
(s, sao. oa)
t6, 500. tlo)

, 600.00)
(7, 100.00&

(6, 200.00)
(5, 500.00)
(5,500, 00l
(5,500.00)
(5,900.0D)

(5,100.00)
(10,200.001

&5, 200 00)
(5, 00I&, DD)

l4, 900.00)
&5, 200.00)
la, BDO. &jol

(4, 400.00)
(4, 700.00)
lf, eaa. ao&

(4, 500.00)
«, 800.00)
&5, 500,00)
(5,200.001
(4, 600.00)
(5,200.00)
I5, 100.001

(5,500.00l
&6, 000.001
15, 0ao. oo)
ls, aoo. oo)
(4, 400 F 00)
t4 700 00)
(4, 600, 0a)
t4, 900.001

t4, Sil0. 00)
&4, 00.00)
(3,900.00)
(4, 300«0&
I —,800.00)
(3,800.001
(2, 650.001
(2, 300.00)

(550.001
(41,500.001
(45, 500.00)
(45, 50D. OO)

43, 650.00
43, 560.00
42 S50.00

34, 312.00
34, 312,Do

ss, sal. ao
34, 312.00
34, 312.00
38, 601.00
34, 312.00
34, 312.00
38, 50). .ao
34, 312.00
34, 312.00
Be, aof. ao
34, 312.00
34,312.00

O. OD

0.00
0.00
D. oo
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.0 ~

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0, 00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
D. oo
0.00
D. oo
a. oo
0.00
0.00
0.00
O. OD

0.00
0.00
a.oo

42, 890.00
42, 890.00
42, 890.00

(42, 890.00)
&42, 690.00)
(42, eso. oo)

(46, 416.00)
(49, 1S5.60)
(5S 590,00)
t52, 192.00)
(54, 936.00)
(62, 343.001
(56, 640.00)
&)e, see. oo&

(7D, 029.00)
&64, 287.20)
(60, 276.80l
t s4, is 7.00)
(48, 240. 00)
(44, 363.201
l8, 200.00)
&), eoo.oo)
(7, 350.00)
(7,300, 001
(7,300.001
(6,700.00)
ls, soo. ao&

(6,500.00)
(6 600. 00)
(7 100.00)
l6, 200.00)
I5, 500.00)
(5,500.00)
(5, 500.0a)
t5, 900.00)
(5, 100.00)

(10,200.00)
&5, 200.00&

&5, 000.001
&4, 900.00)
(5,200.00)
(4, 800.00)
(4, 400.00!
(4, 700.00)
(4, 800.&iol

«, 500.00)
&a, sao. oa)
&5, 50D. OOI

&5, 200.00)
l4, 600.00)
I5, 200.001
(5, 100.001
t5 Boo.ofU

(6,000.00)
(5,000.00)
«, 800.00)
(4, 400.00)
(4,700.00)
l4, QD. OO)

(4, 900.00)
l4, 800.001
(4, 400.0D)

(3, 900.00)
(4, 300.001
(4, 800.00)
(3,800.00&

t2, 650.00)
(2, 300.00)

( 50.00)
I 390.00

l2, 610.00)
(2, 610.00)

760.00
6)o.oa

(240.00)

Page: l
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Trade Date PUT/C_L Contracts
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29ApR08 0.80

06_=%y08 0.80

I_Ay08 0.90

20HAY08 0.80

27_L_Y08 0.80

03J_08 0.90"

10_UN08 0.80

17JUN08 0.80

24J_o8 o.9o

01Jl,lL08 0.80

08Jl,q_08 0.B0

15_08 O_90

22GUL08 0.80

29J_08 0.80

04NQV08 CALL i,00

IINOV08 CALL 1.00

IS_OV08 CAL5 1.00

25NOV08 CALL I.O0

02DEC0% C_D 1.00

09DEC08 CALL 1.00

16DEC08 C_ 1.O0

23DEC08 CALL 3.00

30n£¢08 CALL _.00

06 JAN09 CALL 1.00

l_J_09 CALL • .00

20JAN09 CALL Ii00

27JAN09 CALL 1.00

0_EEB09 CAL_ 1.00

10F_B09 CALL ii00

17_B09 CALL 1.00

241_09 CALL 2.00

03_09 cALL ii00

10H_d_09 C_L 1.00

1_09 CALL 1.00

2_MAR09 CALL 1.00

31_L_R09 CALL 1.00

07APR09 CALL 1.00

_4APR09 C_=LL _.00

21APK09 CALL 1.00

28_H09 C_L i.o0

05t£%Y09 CALL i.00

12_Y09 CAL_ 1.00

19MAY09 C_ 1.00

26MAYO9 CALL 1.00

O2JUNO9 CAL_ 1.O0

09JUN09 CALL 1.00

16JUN09 CALL 1.00

2_JUN09 C_LL 1.20

30J_N09 CADL 1.00

07_JL09 CALL 2.00

14_L09 CALL l_OO

21J_09 C_L 1.00

28JUL09 CALL 1.00

04AUG09 C_L _.00

IIAUG09 CALL 1,00

18AUG09 _A_5 I*00

01SEP09 C_L [.00

ILSEP09 CALL t.00

29SEP09 C_L_ i*00

0_OC_09 CAIL L.O0

L_OCT09 CAL_ i.O0

2O0C_09 C2J_ 1.00

270c_09 C2_LL. 1.00

27OCY09 1.00

27OC_O9 1.00

27OCT09 1_00

28OCY09 (i.00)

28Oc_09 (i.00)

28_CT09 {I.00)

JBE_GI_T MONTH

Database: Za_net Meran_ Prod

5CE&G Novembsr 2009 KeS_Its

M_th StrikQ _zlca Trad_ Pric_ _a_ket Pric_ Total Cost

_INOV09 0.00 t0.0Sl 4.289 (80,_28.00)

0117OV09 0.00 i0,437 4,289 (83t497.50)

01NOV09 0.00 10,799 4.289 (97,191.00)

0_NOV09 0.00 I0_813 4,289 (86,504_00)

0]NOV09 0.00 ii.I_6 4.289 (89,2_8.00)

01_OV09 0.00 11.216 4.2_9 (I00,944.00)

01_0V09 O.00 11,369 4.289 (90,952.00)

01NOV09 0._0 11,750 4.289 (94,000.00)

01_IOV09 0.00 12.070 4.289 (108,630.00]

01NOV09 0._0 12.3_5 4_289 (98,599.20)

01NOV09 0.00 iI._2_ 4.289 C_588._0)

01NOV09 0.00 11,412 4.289 (i02_70_.O0)

01_OV09 0.00 10.319 4_289 (82_552.00)

01_OV09 0.00 9.834 4,289 (_8_75.20)

01NOV09 10.10 0.820 0.000 (8,200.00}

O1_OVO9 9_7_ 0.TB0 0.000 (7_900.00)

0_OV09 9._5 0.735 0_000 (7,350.00(

01NOV09 8.90 0.730 0.O00 (7,300.00)

01NOV0_ _.90 0.730 0_O00 (7_300.00)

0_OV09 8.35 0.670 0,000 (6,700.00)

01_OV09 8.40 0.680 0.000 (6,800.00)

01NOV09 7.90 0,650 0.000 (6_500.00)

01NOV09 8+45 0.660 0,000 (6,_00.00)

01NOV09 8.65 0.710 0,000 (7,100,00}

01NOVO9 7,80 0,620 0.000 (6,200.00)

01NOV09 _.40 0.550 O.000 [5_500.00(

OINOV09 7.35 0.550 0.000 • (5,_00.00(

01N_VO9 6.90 0.550 0.000 (5,500.00)

01NOV09 _,_5 0.590 0.000 (5,900.00)

01NOV09 6.45 0.510 0,000 (5_I00,00)

OI_OVO9 6._0 0.510 0.000 (10,200.00(

01NOVD9 6.50 0_520 0,000 (5,200,00(

01_OV09 6.05 0.500 0,000 (5,000.00(

01WOV09 5.90 0.490 0_000 (4,900.00(

01NOV09 6._0 0,520 0.0_0 (5,200_00)

0I_OV09 5.80 0.480 0.000 (_8OO.O0(

_!_OV09 5.75 0.440 0.000 (4_400.00)

_INOV09 5,70 0_4_0 0.000 (4,700_00)

01_OV09 $._0 0.480 0,O00 (4,_00.00}

01_OV09 5.44 0.450 0.000 (4?500.00(

01_OVO9 5,58 0.480 0,000 (_,_00.00}

01}_OV09 6,_0 0.550 0.o00 (5,500*00(

01_OV09 5._0 0.520 0.000 (5_200.001

01k_3v09 -5,50 0.460 0,000 (4,600.00}

01_OV09 6,00 0._o 0.000 (5,200,00(

01NOV09 5.90 0.510 0.000 (5_I00.00(

Ol_OV0g 6.20 0,550 0,000 (_,500.00)

01_OV09 5.55 O_500 0.oo0 (6,000,00)

01NOV09 5.50 0.500 0.000 (5_000.00)

O!NOV09 5.10 0._40 0,000 (8_B00.00)

01NOV09 5.05 0.440 0.000 (4,400.00)

01NOV09 5.35 0.470 0.000 (4_700.00)

01NOV09 5.00 0,460 0.000 (4,600.00)

01NOVO9 5,40 0.490 0.000 (4,900.00)

01NOV09 S,05 0.4_0 _000 14_800,0_)

01_VO9 _.74 0.440 0.000 (4,400.0O)

Ol_OVO9 4._5 0_390 0.000 (3,900.00(

01_OV09 4,G0 0,430 0.000 (4_300+00)

01NOV09 4.70 0.480 0.000 (_00.00)

01_OV09 5.00 0.380 0.000 (3,800.00)

01_OV09 _5 0.265 0.000 (2,6_0.00)

01NOV09 5.00 0.230 0.000 (2_300.00)

0_NOV09 4.55 0.055 0,000 (550,00}

01NOV09 0.00 • 4,150 _.2_9 (41,500.00)

01NOV09 0.0_ 4.550 4.289 (45_500.00(

01_OV09 0.00 4.550 4,289 (45,500.00}

01_%)V09 0.00 4.365 4.289 43,650.00

01NOVO9 0.00 4.356 4,289 43_560.00

0]_OV09 0.00 4.265 4.289 42_650_00

Current V_lue

34,312.00

34_312.00

38,_01.00

34,312.00

34,31_.00

38_601.00

34?312.00

34,312.00

38,601.00

34,312.00

34,_12.00

38,601._0

3_,312.00

3_,312.00

0.00

0.00

0.00

0.00

0.00

0.00

0,00

0.00

0_00

0,00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0,00

0.00

0.00

0.00

0,00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0,00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

O,O0

0.00

0.00

0_00

0.00

_2,890.00

42,890.00

42,890.00

(42,%90.O0)

(42,890.00)

(42, B90.00)

08DEC09 15:_5

a/o 30NOV09

Mark to Magkmt

(46,416.00)

(49,185,60)

(58,590.O0)

(52,192.00)

(54,936.00)

{5_,343.00)

(5_,_40.o0)

{59,688.00)

(7Oi029.00)

(64,287+20}

(60,276.80)

(64_10_,00)

(48,240.00)

(44,363.20)

(8,200.00)

(7,800.00]

(7,350.00]

(7,300,00)

(7,300.00)

(6,700.00)

(6,_00.00)

(6_500.00)

(G_600,00)

(Tit00.00)

(6,200.00)

(5,500.0_)

(5,500,00)

(5,500.00)

(5,900.00)

(5,100.00)

(10,200.00}

(5,200.00)

($,000,00)

(4,900.00)

(5,290.00)

(4,BO0,O0(

(4,400.00)

(4,700.00)

(_800100)

{4,500.00]

(4,800.00)

(5,500.00)

(5,200,00)

(4,600.00)

(5_200.00)

(5_100.00)

(5,500.00)

(6,000.00)

(5,000.00)

(8,800,00}

{4,400.00)

{4,700.00)

(4,600,00)

(_,900.00)

(_,800.00)

(4_400.00}

(3_900.00)

(4,300.00)

(4,800.00}

(3,800.00)

(2,650.00)

(2,300.00)

[550.00)

1,390.00

(2,6L0.00}

(2,6L0.00)

760.00

_70.00

(240.00)
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08D C09 15745

a/o 3OHCVDS

scksG Novedfe 2009 8 0(te

1' d D t* PUN/CALL cont acta Ho tk Strike Pr1 * 0 p 1 e Hark t pri * " t 1 co t current V 1 Nark to Na ket

OSSSP09 CALI

25AUG49 CDII.
225 P09 (SKL

1.00 OINOV09 4.05 0.39D

1.00 01NOV09 4.55 0.430
1.04 0(NOVOS 4.45 0.450

0.239
0.000
0.000

13,900.00)
(4, 300.00)
(4, 500.00)

2, 390,00
0.00
0.00

(1,510.00)
(4 300.00)
(4, 500.00l

5.80 01NOV09

65.80

(1,569, DO'I. SO)

11,569, 007, 80I

499, 91..0~

499, 914.00

(1 ~ 69 093, SO)

IH 069, 093.801

Pa_e; 2 OBE&G_T y_H 08D!C0_ 15:45

Version: 6_3, _lldz 6000DP _at_ase: Z_In_t__ra_t_Pr0d _/o 30NOV09

SCE&G _Ove_0_r 2009 _es_lt_

Trade Dat_ pU_/CJk_L Contract_ Month Strike Price Trade Prlc_ Market prlce Total Cost c0_nt V_lu_ M_rk _o M_rk_t

08S_09 ¢A_ 1.00 01_OV0_ 4.05 0.390 0.239 (_tg00_o0) 2,_90,00 (1,510.00}

25AUG09 CALL 1.00 01NOV09 4.55 0_430 0.000 14_300.00) 0_00 (4130D.001

22SEPt9 _ 1.00 01NOV0_ 4.4S 0.450 0.000 I_,500.00) 0.00 (4,_0_00)

65.80 _I_3_9,0D7,80) 49_,914._0 (i,0_9,093.80)



P ge.'I
Var I 603, 8 ildt 6000DP

JBEIG02ENp031ritNIs

scEIG out t udl g p itlo

DSDEC09 15746
/o 3090Y09

2 dr D t ptlr/EALL cu t r t* Yd tl st II p Ir Yrrdu PYIC6 Metket Ptlc* 7 t I C t 0 tvlu Hark to Murket

03ADlfle

I0J till 08

17JletOS
24JIZIOS

01JUMS
oeacroe
15JUMB
223flLOB

29JDLDB
02DECBS

09DM ~8

16DECOS

23MCDS
30UMOS
OIJAMle

13JAV09
20JAR09
27JAN09

03 Ett09
IOPEB09
17IE809
2465809
03¹ROB
IOloutd 9
I'IM)al09

2 Uauia 9
I I)taR0 9
07APlt09

1(RPR09
21APR09
2SAI'lt09

05MAY09

12ta!Y0 9
19NAY09

26IU Y09
02aUN09
0 9JUNO 9
16JIP!09
23JVHd9
30Jlfr09
D'IJUL09

M Jtlia 9
21ML09
28JU109
28JUL09
04AUG09

11MG09
ISAVG09

2 5l Ill G 09
DISEP09
OBBZPD9

15SEP09
226EP09
295EP09
OICC"D9

1300109
200CY09
27ac'r09
03R0709
IOHOV09

17ND'j09

CALL

CALL

CALL

CALL

CALI

CALL

CALL

CARY

CALL

CALL

CALL

CALI

CAI L
CALL

CALL

CALL

Ci)LL

CALI

CALL

CALL

CALL

CALL

CALL

CALL

CAI *
CALL

CALI

CIII 0
CIILL

CALL

ciur
CALL

CALL

CAIJ

CALL

CALL

CAYA

CAIL

CAIJ,

CALI

CBIJ
CAI L

COLL

CAI,L

CALL

CAI L
CALL

CALL

CALL

COLL

CALL

CALL

1.300
1.300
I-2fla
1.30D
1.300
1.200
1.3' 0
1.300
1.200
2.000
I.DOO

2.000
1.000
2, 0DO

2.000
2.0DO

1.000
2.000
I.tlaa
2.000
2.000
2.000
1.000
2.000
1.000
2.000
2.000
2.000
I.DOO

2.DDD

i.oao
Z. oao
2.000
2.000
1.000
2.000
1.000
2.000
2.600
2.000
1.00D
2.0DO

1.000
I.OQO

I.atla
2.0M
2.000
1.000
2,000
1.000
2.000
2.DOO

2.000
1.000
2.000
1.000
2.000
2.000
2.00D

1.000
2.000

DID C09
DIDEC09

OIDECDP

OIDEC09

¹DEC09
DIDEC09

OIDEC09
0ltGC09
OIDPC09

DIDEC09
DIDZC09

DIMC09
OIDEC&t9

OIDEC09

0IDECO 9
OIDECOB

0IDEC09
DIDM09
DIDec09
OID C09
01DZC09

OIDZC09

0105009
DID¹fl9
OID 009
OIDEC09
OIDEC09

OIDECD9

0IDEC09
0IDECd9
OIIKCOB

DID C09
OIDEC09

OIDEC09
OIIIECDB

0IDM0 9
DIDEC09

DIDEC09
DIDEC09
OIDtC09
OIDEC09
010EC09
fl DEC09

OIDZCd9

DIMC09
OIDEC09

0IDZC09
OID C09
OIQEC09

DIDEC09
OIDEC09
0 IDEC09
DIDEC09

0ID¹09
DID C09
OIDEC09

OIMC09
010-"009
OID¹09
OICGCOO

DIDZC09

0.0000
O. DDOO

O. ODOO

0.0000
0.0000
a.oooo
0.0000
o, oaoo
0.0000
9.2500
8.9500
8.70M
8.3000
8.750D

9.0500
8.3000
7.8000
7.8500
7.3000
7.2500
7.0000
6.8000
6.9500
6.55M
6. 4500
6.9000
6.30dd
6.2000
6, 3500
6.200a
6.0000
6.1500
6.650D

6.4000
6.1500
6.5500
6.5500
6.7500
6.0500
6. 000 '
5.7000
5. 'IOOQ

5.9500
s. rooa
3.6000
6.1000
5.7500
5.4900
5.3500
s.aooo
4.8000
5.2500
5.1500
s.ssao
5.7500
5.4500
s.esoo
5.2500
4.9000
4.5000
4.6500

11.5850
11.7310
12.1100
12.4150
12 7 8

12.1960
11.8070
Io.seoo
10.1544
0.7700
0.7200
0.7200
0.6900
0.7000
0.7500
0.670D
0.6300
0.6400
0.6300
0.6500
0.5100
0.5800
0.5600
0.5500
0.530D
0.5900
0.5500
0.5350
0.5400
0.55DO

o.sloe
0.5400
o. ¹Oa
0.5750
0.5300
0.5900
o.seoo
0.5900
0.5600
0.570D
0.5300
0.5000
0.5300
0.5400
0.5300
0.5600
0,5500
0.5200
0.5100
0.4650
0.4600
0.5100
0, 52DO

0.5600
0.5000
0.4250
0.4300
0.320D
0.30Dtl
0.2000
0.1600

4.4860
4.4S60
4.4860
4.4860
4.4S60
4.486D

4. 4860
4.4860
4.4860
O. OOOD

O. OOOD

0.0000
0.0000
0.0000
D. DOOO

0.0000
~ .0000 .
O. OOOD

0.0000
0.0000
0.0000
0.0000
0.0000
0.OMO

O. ODM

0.0000
0, 0000
D. aadd
0.0000
0.0000
0.0000
0.0000
0.0000
O. daDO

0.0000
0.0000
O, OOM

If .0 000
0.0000
0, 0000
0.0000
a.oooo
0.0000
O. DODO

0.0000
0.0000
0.0000
D.oafla
0.0000
0.000&I

0.0000
o.aoao
O. DOOO

0.0000
0.0000
a.oooo
0.0000
0.0000
0.0000
D. aaoa
0.0000

1150,605. 00)
&152, 503.00)
(145, 320.00)
(161,395.00)
(164,79S.40)
(146,352.DD)

ll53, 491.001
1138,S40.00l
(121,S52.Sll)

&15,400.001
(7 200 F 001

(i, roa. oa&

(6, 900.00)
t14, 000.001
(15,000.Da)

(13,400.0d)

,300.00)
(12 800.00&

(6, 300.00&

113,000.00)
(11,400.00)
(11,600.00)
(5, 600.00l

tll, aofi. aa)
(5,300.00)

(11,800.00)
&11,000, 00I
t10, 700.001
f5, 400.00)

(11,000.00&

(5,20D. DDI

(10,800.00)
&12,200. Dal

(11 Sad. aol
(5,300.001

&II, eao. oo)
&s, eaa. ool

&11,800. 001

&w, sso. ao)
i11,400.0DI

is, 3oo. aa&

(10,000.00&

&5 300.00)
&5, 400.aa)
&5, 300.00)

111,200, 00&

111 000.00)
i5, 200.00)

tlo 200.00)
i4, 650.00I
&9, 200.001

t10, 200.0 0)
(10 400. 00)

&5 600.00)
(10,000 ~ 00)

&4, 250. DO)

i8, 600, 00&

t6, 400.00)(,000.00&

(2, 000.0D)

t3, 200.00)

58, 318.00
58, 318.00
53 832.00
58, 318.00
58, 318.00
53,832.00
58, 318.00
58, 318.00
53 832.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0 M
0.00
0.00
o.oa
0.00
0.00
0.00
D. OD

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
O. DO

0.00
0, 00
0.00
0.00
o.oa
0.00
0.00
0.00
0.00
0.00
a.oo
0.00
0.f)0

O.aa
0.00
0.00
0.00
0.00
0.00
0.00
o.oa
a.oo
O.aa
0.00

&si, ier. oo)
(94, 155.00)
&91,488.00&

f103, 017,00I
(106,480.401

i92, 52D. DO)

(95, 173.00)
(80, 522.00&

lse, 02o.eol
&15, (OD. QO)

&7,200.00)
(14 Iao, afN

& 6, 900.00)
(14,000.00)
ns, oao. oo)
(13,400.001

(6, 300.00)
(12, 800.0D)

t6, 30II.ODI

(13,000.00)
(11,400.00)
&11,600.00)

(5, 600.00l
111,000.00)
(5,300.00)

(11,800.00)
(11,000.001
&10,700.00)
(5,400.00)

(11,000.001

(5,200.00)
(10,800.00)
(12,200.00)
&11,500.001

&5, 300.00)
(11,800.00)

(S, SOD. OD&

(11,800.00)
&14,560.00)
&11,400.0DI

(5, 30D.DQ)

110,000.00)
(5, 300.00)
(5, 400.00)
15 300.00)

(11,2DO. 00)
ltl Daa. aa)
(5,200.DO)

i10,200.00)
&4, eso. aa)
&9, 20D. OOI

(10,200.00I

&10, 400. tla)

(5, 600.DO)

(10,000.00)
(4,250.(lo)
&8, 600.00)
(6, 400.00)
&6, 000.00)
12, 000.00I
(3,200.(loj

97.000 *olcscos &1 804 417.20) 511,404.00 i1,293,013.20&

OIJULOB

os ML os
13JULOB
22JIILOS
29JVLOB

1.100
1.100
1.100
1.000
.lao

01JAN I 0
DIJA¹0
DIJAHIO

01JA.'II0
fll J¹110

0, 0000
D, aaoa
0.0F00
0.0000
0, 0000

12.8981
12.4193
12.0370
10.9050
10.4144

I.eleo
&.Meo
4.848D

4.84SO
4.8480

t141, 879.10)
i136,612.301
&132,407.00)
1109,050.00)
i114,558 ' 40)

53, 328.00
53,328.00
53,328.00
48, 480.00
53, 328.00

(88, 551.10)
183,284.30)
&79, 0'Io. eo)
(60, 5'la 00)
(61,230.40)

i

Paqel i J_E_GOpE_OSITIC_I$ 0_DECO9 15:_6

Vers_on_ 603, BUild! 6000Dp Database: Zaine__Merant_P_od a/o 30NOV09

$CE_G Outsta_dinq po_tions

Trade D_te pO_/C_L Co_tract_ M_th $tri_ Prlc_ _ad_ _r£c_ _a_ket Price Tot_l Co_t Current Va1_ _a_k to Ha_ket

03JU_O8 1.300 01DEC09 0.0000 11.5850 4.4860 (150,605.00) 58,318.00 {92, 28_.00)

iOJ_8 1.300 01_C0_ O.Q0_0 _1.7310 4.4860 (152_ 503._01 58,318.00 (9_, 185.00)

24_08 1,300 01D_C09 0.0000 12._150 4.4_50 (161,395.00) 5_318.00 1103_ 07_001

_IOUI/8 1,300 _ID_C_9 0.0000 12_5768 4._860 I_5¢,798.40) 5_318.0_ (106,480.401

0_0UL¢8 1.2_0 01C_C_9 0.0000 12. _960 4.48_0 [146,352.00) 53_832.00 (_2_ 520.001

15JULO_ 1.300 01D_C09 0.0000 1_.80?0 4.4_6_ 1153, _91.001 58,31_.00 (_5,1_3.0_)

22 JUL0_ 1.300 _C09 0.0000 10,6800 4,_60 • I_3_, $40._0) 58,318.00 (80,522.0_

29J_L0_ 1.2_ 01DEC09 0.0000 I0.15_4 4_48_0 (121_ %52.8_) 53183_.00 {68,020_$0)

02_C08 CALL 2.000 01_EC09 9.2_00 0.7700 0.00_ (15,400.00) 0.00 (15,400.001

09D_C_8 CALL 1.000 01_gC_ _.9500 0.7200 0.0000 17j200.00) 0,_0 (7,_00.001

23D_C08 CAL_ _.000 01D_C09 " 8.3000 0.6900 0.000_ (6_ 900.00} 0.00 (6,900._0)

• 30D_C08 CAIL _._00 01DEC09 8.7500 0.7000 0.000_ (14_ 000.00) 0.00 (14,000.00)

06_09 CA_L 2.000 01DEC_9 9,050_ 0._0_ 0.0000 (_5,000.00) 0.0O (_ _0 ._0)

13J_0_ CA_L 2.000 01_c09 8.3000 0.670_ 0.0000 (13,400.00) 0.0_ (i_, 4_0.00]

20 J_09 CAL_ 1.000 01D_C09 7.800_ 0.6_0 _.0000 . I_300.00) 0.00 (6,300.001

27 JAR0_ CA_L 2.000 01DECO_ ?.8_0_ 0.6400 0.0000 (12_ 800.00} 0.00 (12_ _0.001

_3_B0_ CALL 1.000 0_D_C09 7.3000 0.6300 0.00_0 (6,300.00) 0_00 I_, 300._0)

I_EB09 CAIL _.0_0 01P_C0_ 7.2500 0_5500 0.0000 (i_, 000.001 0.00 (13_ 000.00)

17FEB0_ C_GL 2.00_ 01DEC09 7.0000 0,5700 O.OQ_0 (_I,400.00) 0.00 (iI_400.0_)

24FE_9 CAL_ 2,000 01D_C09 6.8000 0.5800 _.0000 (11,_00.00) 0.00 11_ 500.00)

03_AK0_ CALL 1.000 O_ D_C_9 6_9500 0.5600 0.0000 (5,600.00) 0,0_ (5,600.00}

i 0HAK09 CALL 2._00 01DEC09 6.5500 0.5500 0.00_0 {11f 0_*001 0.¢0 {_i, 0_0.0¢I

i_09 C_LL 1._00 01D_C09 6.4500 0.5300 0.00_0 (5_300.00) 0.00 (5,3_.001

2 _09 CALL 2.000 0_DEC09 6_900_ 0.5900 0.0000 111,800.00) 0.O0 (11_ _00.001

3_09 •CA_ 2.000 01DEC09 5.3000 0.550_ 0,00_0 (111000._ 0.00 (II_ 000.00)

0_A_09 "CALL 2.000 01DEC09 6.2000 0.535_ 0.0_0 (10, 700.00) 0.0_ {1_7_O.001

14A_09 CALL 1.000 0_EC0_ 6.3500 0.Sd0_ 0_00O0 (5, _00.001 0.00 (5,_00.001

2lAiR09 C_LL 2.000 0I_C_9 6.2000 0.550_ _.0000 111_ 000.001 0_00 (11, 0_.00]

2_A_0_ CALL 1.000 01D_C09 5.0000 0.5200 0_0000 (5,200.0_) 0.00 (5,20_.001

05_Ay09 CALL _.0_0 _ID_¢0_ 5.1500 0.5400 0.0000 (10,800.00) 0.00 (i0,800.00)

I_Ay09 CALL 2.000 01DEC0_ 6.6500 0.610_ 0,_000 I_2,200. D01 0.00 (12,200._0)

I_MAY09 CAL_ 2.0_0 _1D_C09 6._000 0.5_50 0.0_ (11,500.001 •0.00 I11,500.00)

2_Y09 CALL 1.00p 01DEC0_ 5.1500 0.5300 0.000_ (5,300.00) 0.00 _5,300.00)

02_0_09 CALL 2.00_ 01DEC0_ 6._00 0.5900 0._00 (1_ 8_0.00) 0_00 • (11,800.00_

090X/R_9 C_LL 1.000 01DKC_9 6.550_ 0.5800 0_00_ {5_ 8Q0.0_) 0.00 [5_ 800.0_)

I_9 C_LL 2.000 01D_C09 6.750_ 0.5900 0.000_ Ili, 800.00) 0.00 (11,800._0)

230t_09 CALL _._00 01_C09 5.050_ 0.5600 0._000 (14, 5_0._0) 0.00 [14,560.0_)

30OI_09 CALL _,_0 01DEC09 6.0000 0,5700 0.Q_00 (Ii, 40Q.Q0} 0.00 [i_00.0_)

0_ JU_09 CALL 1.0_0 01D_C09 5.7000 0_5_00 0.0000 (5,300.00) 0.00 (5, 30_,00)

_4J_L09 CAIL _.0_ 01PEC0_ 5.7000 0.5000 0.0000 (10, 000.0_I _00 [10_000.00)

2_J0_09 CALL 1_0_ 01DEC_9 5.9500 O.S300 0_000_ 15_3_0.00) _.00 {5,300.00}

28JU_09 C_LL I_000 _IDEC09 _.6000 0.5_00 0.0000 [5_ 400._) 0._0 15, ¢00,00_

28JUL09 CA_L I_000 01_EC_9 5_ 600_ 0_5300 ¢.0000 I5,_00.00) 0.00 (5,300.00}

0_AU_09 CALL 2.000 0_DZC_9 6.1000 0,5_00 _.0000 (iI_20_, 00) 0.00 (llt 200.00)

IL_09 CALL 2,000 0_c09 5.7500 0.55_0 0._0_0 (11, 00_.00) 0.00 [II,0D0.O01

18AU_09 CALL 1.000 01_EC09 5.4900 0,5200 0.0000 (5,200.00) 0_00 (5,200._0)

2SANG09 CAL_ 2_000 01DEC09 5._500 0.5100 0.0_00 (10t 200_00} 0.00 (10, 20_. 001

01SEP09 CALL 1.000 01DEC0_ 5._000 _.4_0 0.000_ [4_ 650.001 0.00 (4, _5_.0_I

0_gp0_ CAL5 2.000 _IUEC09 4.8000 0.460_ 0.0000 [9,200.001 0.00 19,20_.001

153_P09 CAL_ 2.000 01DEC09 5._500 0.SZ0_ 0.0000 (i0,200,0_) 0._0 (10,200.00)

22SEP09 CELL 2.000 01DECk9 5.1_00 0.520_ _.0000 (i0_ 400. 001 0._0 [10t _00.Q0)

2_$E_09 C_LL 1.000 01_C09 5.5500 0_5600 0.0000 [5_ _00.001 0.00 (5, 6_0_0_

060C_09 CA_L 2,_00 01D_C_9 5.7500 0.5000 0.0000 (10,0_.00) 0.00 (I0_00_90}

13CC_09 CALL 1.000 01DEC09 5,4_00 0.42_0 0.0000 {_250.00) 0.00 (_250._)

20CC_09 CALL 2.000 01_c09 5_850_ 0_30_ 0.0000 (8,60_.001 0.00 I_,60_.00)

270C_09 CALL 2.000 0L_C09 5_2500 0.3200 0,0000 (6, _0_.00) 0.00 (6,400_00)

03_'_9 CALL _.0_ O_DEC0_ 4._00_ 0.30_ 0.0000 (6r 000.001 _.00 (5,00_.0_I

]0_OV09 CALL 1.000 01DEC09 _5000 0_00 0.0000 (2,000._01 _ _Q (_, 000._I

I_0"_09 CAL_ 2.000 01_C0_ 4._500 0.1500 0.0_0 (3,200.001 0.00 13,200.00_

i

[

I

i
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V I : 603, Butldr 6000DP

JB fGOP MPQSIYIO.'ls
D tan 4 Z t tN tP

OSUKC09 15;46
I 30lto'I09

SCKIG Outstandi g Positions

d Date

30D COS

tlEJAII09

13JAII09
ZDJAIOS
27J)IYGS

03E7809
1017809
17185D9
24FZBOS

03HAROS

tMUtoe
IYHAROS

24IOfli09
3INAROS

07AFR09
14AtA09
21APlt09
28ASAD9

05HIEY09

IZNAYOS

IAVAYOS

ZGNAYDP

02JUMD9

09Jffsoa
16JIQI09
23JUN09

30JIIN09
07JUL09
tsdaias
KIJUIQS
ZEJUL09
04AUGOE

11AU009

ISAUG09

2$1&UC09

DISEP09
OSSKP09

15$ 909
225EP09
29SEPDS
0 00209
130C 09
2000 D9

27ac 09
03!'OV09
1080V09
17I OV09

2450V09

CALt

CALI

CALI.

CAIL
CIIL
CALL

CALL

CALL

CAI L
CSLL

CALL

CALt

CALt

ClilL
CAIL

CAIL

CA I L
CALL

CAI.L

CALL

CALL

CALL

CAI L

CAIL
CAtt

CAt L

CALL

CAIL

CAt L
CAlL
CALL

CAtL

CALI.

CALL

CALL

CALL

CALL

CALL

CALL

CSLL

C)ILI.

CALL

Catt
CAIL

CAII
CfiLL

CALL

CAII

2.000
I.DDD

2.DOO

1.000
2.0DO

1.000
2.000
I.aoo
2.000
1.000
2.000
1.000
2.000
I.DDO

2.0DO

I.DOD

2, 000
1.000
2.000
1.000
2.000
1.000
2.000
1.000
2.000
1.700
2.0DO

1.000
2.000
I.DOO

2.0DO

1.000
2, 000
l. 0& d

2.000
1.000
2.000
i, ooa
Z.aoo
1.000
2.000
1.000
2.000
1.000
2. 000
I.DOO

2. 000
1.000

PUYICfJJ. Contracts

GIJANIO

GIJANID
GIJAHID

01JANIG
Ol Jl!M la
01JAN I D

Ol JAN ID
OIJAHIO
GIJANID
DIJANIG

DIJMIIO
GIJ)!VIO
OIJANID

GIJANIO
DIJAMIG

OIJANID
OIJANIG
DIJAIIID
OIJANIO

01JBNIO
OI JANI0
DIJANID

DIJANta
OIJANIO

01JINIG
OIJANIG
DIJANIG

DIJANIO
01JAN I0
DIJAN ID
DIJBNIG
01JAM I0
0 JAHID
GIJANIO

GIJANID

01JANIG
01JIHI I0

OIJANIO

0IJ

it�'4

I0
01JMIIO
OIJANID

DIJANID
OIJAMIG

OIJAMIO

GIJBNIG
Ol JANI0
GIJAtllo
01JBNID

9.0000
9.4000
6, 'loaa
e. looo
8.3000
7.8000
7.6000
7.3000
7.3000
7.2500
6.9000
6.4000
7.3000
6.7500
6.7000
6.6000
6.5500
6.3000
6.4SOO

s.esao
6.6000
6.5500
7.0000
6.9500
7.1000
6.4000
6.4500
6, 1500
6.1000
6.3000
6.0500
6.4500
6.1500
5.8900
5.7500
5.4000
5.2500
5.7000
5.6000
a.oioa
6.0500
5.8000
6 1500
5.6000
5.2000
4. 8500
5.000D

4.7500

0.7500
0.7800
0.7100
0.6400
0.6600
0.6300
D. 6800
0.6100
0.5700
0.60DD

0.5800
0.5550
0.6100
0.5700
0.5500
a, sioo
0.5800
0.5500
0,5IOO

0. 6400
0.6000
0.57DD

0.6200
0.6100
0, 6200
0.5900
0.5900
0,5400
0.5300
0.5600
0.5600
0.5900
0.5700
0.5500
0.5400
0.5100
0.4900
0.5400
0.5500
0.5800
0. 6DOO

0.5300
0.5500
0.4 00
0.4400
0.3750
0.3900
0.3300

D. OOIO

0.0001
0.0010
010010
0.0010
0.0010
0.0018
0.0030
0.0030
0.0030
0.00 0

o.aoso
tl. OD30

D. 0080
0.0090
0, 0110
0.0120
0.0205
0, 0138
0.0058
0.0080
O. D120
0.0053
0.0058
0.0040
0.0166
0.0152
0.0280
O.D309
0.0205
0.0340
0.0152
0.028D
0.0466
0,0629
0.1210
0.1591
0.0690
0-0840
tl. 03 6 0

O. D340

0.0570
0, 0280
o.os&a
0.1130
o.sosa
0.2410
0.3560

(15 000.00)
(7,800.00)

{14,200.00)
l6, 400.00)

( 3,200.00)
(6,300.00I

(13,600.00)
&6, 100.00)

(11,400.00l
(6, 000.DO'I

&11,600.00)
(5,550.00)

(12,200.00)
I5, 700.00I

(11,000.00)
(5,700 00)

I11,6DO. GO)

(5,500.00I
f11,400.00)
(6, 40D. OOI

&12,000.00)
(5, 700.00)

(12 400.0DI

(6,100.00)
&is, soo, ao)
(10,030.DD)

I11,800.00)
I5, 400 00)

fla, OD. OD)

(5, eoa. ool
(11,200.00)
l5, 9QD. aol

&11,4oo. ao)
is, soo. oa)

(10,600.00)
l5, 100.00)
(9, 800.00)
(5, 400.00)

(11,DOO. OD)

(5, 800 00)
(12,00D. GD)

&5,300.00)
(11,000.00)
l4, 60 ~ .00)
fs, eoa. ool
I3,750.00)
IY, eoo. oo)
(s, sno. aol

Month St tke P 10 d P I * H I t P I Yot I Co t 0 -" * I' V I

20.DD

1.00
20.00
10.00
20.00
10.00
3 .00
30.00
60.00
30, 00

120.00
80.00
60.00
50.00

160.00
110.00
240. 00
205.00
276.00
58.00

160.00
120.00
106.00

5 ' .00
80.00

285. 60
304.00
280.00
618.(Io
205.00
660.00
152,00
560.DO

466.00
1,258.00
1,210.00
3, 162.00

69D. OO

1,6SO. OO

380.00
ESO.OD

570.00
560.00
840.00

3, 4 0.00
3, 050.00
4, 820.00
3 560, 00

N ktoN kt
I14,960.00)
(7,799.00)

(14,180.00)
(6, 390.00).

&13,180.00)
(,290.00)

(IS,SSI.OO)

(6,010.00)
(11,3&0.00)
(5, 970.00I

(11,480.00l
(5,470.00)

&12, 140.00)
(5, 620.00)

&10, 820.001
&5, 590.00)

(11,360.00)
l5, 295.00)

(11. 124.00)
(6, 342.00)

(11,840.00)
(5, 560.00)

&12,294.00)
(6, 042.00)

&12, 320.00)
(9 744. 0)

(11,496.00l
(5, 120.00)
(9,982.00)
(5,395.00l

(10,520.00)
(5 748.0D)

tl0, 840.00)
(5, 034 F 00)
(9 542.0D)

(3,890.0D)

I6, 618.0D)

(4 710.00l
(9,320.00l
&5, 420. 00)

&11,320.00)
(4, 730.00)

(10 440. 00l
(3 760.00)
I5 340.001

(700.00l
(2.980.00)

260. DO

18.100 QIJAMID (1,051, 63 .80) 293, 452. 0 (758,184.20)

29JUIGB
03EGIOS
IGEE509
17EK809
24FE509
03VAKOE

1&INARO 9
II~I09
24NAR09

31VAR09
07APR09

14ap$09
21A. 409
2&IAFR09

0 5IOIY0 9
12IBY09
19.AY 0 9
IERA70 9

CAIL

CAIL

CALI

CSLt
CIILL

CAIL

CALL

CALI.

Cfitl
CALL

CALt
CAIt
Clltt
CALI

CALI.

CALI

CAI L

0.900
I.DOO

1.000
2. DDG

1.000
1.000
2.000
1.000
1.000
2.000
I ~ 000
1.000
2.000
1.000
1.000
2.000
1.000
1.000

DIF 910
0IPEf!10
DIEKBIO

01EKBID
GIE5810
DIERBIO
DIE 810
DIFSBID
DIFRSIG
GIE 810
Olf 810
DIE 810
DIEKBIG
OIFEBID
DIF 810
01EBS10
GIFEBIG
DIE 810

0.0000
5.0500
7.7000
7.5000
7.4000
7.4500
7.1500
6.9500
7.5000
7.0000
e.sooo
6.8500
6.'f000
6.5000
6.6500
7, 1500
.9000

6.7500

10.3784
0.6300
D. 700
0.6200
0.6000
0.565D
0.5800
0.5500
0.6000
0.570D

0.5650
0.5600
0.5800
0.5 00
0.5800
D.6400
0.5950
o.seoo

4.9420
0.0100
0, 0169
0.0200
0.0230
0.0220
0, 0320
0.0410
0.0200
0.0390
0.0440
0.0470
0, 0570
0.0731
0.0606
0, 0320
0.0440
0.0530

(93,405.60)
(6,200.00)

, 7QD. GG)

(12,400.00)
(6,000.00)
I5, 850.00)

(11,600,0IN

(5,500.00)
(,Goo. aol

l11,4fla, otli

(5, 650.0 0)
&5, 600.00)

600.00l
(5,600.00)
I5, 800.00)

(12,800.001
(5, 950.(ftli
(s, eoo. ao)

44, 478.00
100.00
169.00
400.00
230.00
220. 00
640.00
410.00
200.00
ISO.DO

440.00
470.00

1,140.00
731.00
606.00
640.00
4 0.00
530.00

&48 927.60)
(6,100.00)
l6, 531.00)

(12,000.00)
(5,770.00)
fs 630.00)

IID, 960.DPI

(5,090.00)
(5,800.00)

(ID 62(I. QD)

(5 210.00)
(5,130.00l

(10,460.00l
(4, 869.00l
I, 194.00)

(12.I60.00I
(5,510.00)
(5,270.00)

Page: 2
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Trade Date PU_IC_ Contracts

30D_C08 CALL 2,000 01J_'_10

06_09 _5 X.000 01J_10

13J_09 CALL 1,000 01J_2glO

_0JAN09 CALL 1._00 0lug.N10

270_09 _ 2,000 01_10

03['EB09 PJ_J_L i,O00 010ANIO

10_B09 _.LL 2.000 0$JANtO

17FgB09 CALL 1.000 010_N_0

241_09 C_%LL 2.000 01,J_t0

03_,09 C_mD 1.000 01_10

!_N_e,09 C_2,L 2.000 01J/U_10

17/42_09 _5 1,0D0 01JT_lO

24_09 CALL 2.000 01J_'_10

311,_P.09 CALL 1,000 01JAN'10

07;d_R09 _ 1.000 81J_,NIO

14AI_R09 _ 1.000 0iJgNI0

21AI'A09 CAS_ 2,000 01Ji_N10

05MAY09 CA_L 2.000 01J_10

1214_Y09 CALL 1.000 01 J/k,N_0

19_Y09 C_I_L 2_00_ 0_JgN_O

261_Y09 CALL 1.000 01J_N10

02_d1109 CALL 2.000 01J_Nl0

0901_I09 CALL 1,000 01J._I0

l_tnl09 C_LL 2.000 010_2_t0

23_09 _LL 1.700 01J_N10

30,31JN09 C_=d.L 2,000 01J/_0

14_PdI_9 CALL 2.000 01JAN10

210UI_9 CALL 1,000 O1J_,ll0

280I_L09 CA_ 2.000 01J_ll0

04AI/_09 CAL_ 1.000 01J_10

llAUG09 _LL 2.000 0!J_I0

25AUG09 CAIo5 2.000 01O;_N10

01$E_09 CALL 1.000 01JAN10

083EP09 CALL 2_000 01J_lJ10

155EP09 CADL 1,000 0IJ_JI10

22SEep9 _.5_ 2*000 01Jl_10

29SE_0_ CALL 1.000 01J/_llO

_60CT09 CALL 2.000 01J_N10

20¢C'_09 CI_L _.000 01J_10

27_Y09 CAJ_L 1.000 01JP, J_10

O_OV09 CALL 2.000 010NN10

10_0V09 C_J_L 1.000 01J_0

17_OV09 CALL 2.000 01J_NI0

78.100 _OIJANI0

29 J_L08 0.900 01_S10

03EEB09 CALL 1.000 01_BIO

10FEB09 CArL 1.000 01_BI0

17FEB09 CA55 2.000 01FEBI_

24FEB09 CALG 1.000 01FEB10

031-_2,09 CALL 1.000 01_I0

10N09 CALL 2.000 01_gl0

17M_R09 CALL 1.000 01FEB10

24MA_09 CALL 1.000 01_BIO

_iM_09 CAL_ 2.000 01_EBI0

07ApRO9 CALL i*000 01f'Egl0

IIAPK09 CALL 1,000 01FEBIO

21_2R09 CALL 2.000 01VE_I0

28AF_09 CAL5 1,000 01FKBI0

0N_Y09 CAL5 L000 01FEBI0

12N_Y09 CALL 2,000 OI_+f_,BIO

19Y_Y09 CALL 1,000 01FEB10

2_F._Y09 CAL5 1,000 01_BI0

Month

JBE&GO_ENPO$1TIONS

Databasa: Zainst__erant_Prod

$CE&G Out_tandlng Posltions

Strike pr1¢8 Trade Price Markat Pric8 Iotal Cost

9.0000 0,7500 0,0010 (15tOO0.O0)

9,4000 0.7800 0.0001 17,800.00}

8,_000 0.7100 0.0010 {14_200.00)

8.4000 0.6400 0_0010 (_40_.00)

8.3000 0._600 0.0010 (!3,200.00)

7.8000 0.6300 0.0010 (6,300.00)

7.6000 0.6800 0.0018 (13,6_0.00}

7._000 0.8100 0._030 (6,£00.00)

7+3000 0.5?00 0.00_0 (11,400.00)

?._500 0.6000 0,0030 (6,000,00)

_.9000 0.5800 0.0060 (11,600.00)

6.8000 0.5550 0.0080 (S,550.00)

_3000 0,6100 0*0030 (121200.00 _

6.7500 0.5700 0.0080 (5,700.00)

6.7000 0._00 0.0090 (11_000.00)

_.6000 0.S700 D+0110 (5_700,00)

6.5500 0.5500 0.0120 (II,600._0)

_,3000 0.5500 0.0205 (5,_00.00)

_.4800 0.5700 0.0138 (iI_400.00)

6.9500 0._400 0.0058 (_,400.001

6.8000 0.6000 0*0080 (12_000.00}

6.5500 0.5700 0,0120 (5_700.00}

7.0000 0.6200 0.0053 (12,400.00}

6.9_00 0.6100 0.8058 (6,100.0_)

_.i000 0,6_00 0.00_0 (12,400.00)

6.4000 0.5900 0.O16B (10,030.00)

6.4500 0.5900 0.0152 (11,800.00)

6_ISO0 0.5400 0,0280 (5_400.00]

6.1000 0.5300 0.0_09 (10,600.00]

_.3000 0.5600 0._205 (5_600.00)

6.0500 0,5_00 0.0_40 [11,200.00)

6.4500 0.5900 0.0152 (5,900_00)

6,1_00 0.5700 0.0280 (11,400.00)

5.8900 0.5500 0.0_6 (5,$00.0_)

_.7500 0,_400 0.062_ [10,800.00}

_.4000 0_5100 0.1210 (_100.00)

5.2500 0.4900 0.1591 (8,800.00]

5.7000 0._00 0.0690 (_,400.00)

5.6000 0_5500 0-0840 (11,000.00)

6_0100 0.5800 0.0380 (5,800.00)

6.0500 0._000 0.0340 (I_000.00)

5.8000 0.5300 0.0570 15,300,00)

_.1500 0.5500 0.0280 {11_000.00)

_.6000 0.4600 0.0840 (4_00.00}

5.2000 0.4400 0.1730 (8,800.00)

4.8500 0_3750 0.3050 (3,750_00)

5.0000 0.3900 0_2410 (7_800.00)

4.7500 0.3300 0.3560 (3,300.00}

[i,051,636.80}

0.0000 10.3784 4,9420 [93,405.60)

8.0500 0,6200 0,0100 (_,200.00)

7.7000 0,6700 0.0169 (6_700.00)

715000 0.6200 0.0200 (12,400.00)

7.4000 0.6000 0.0230 (6,000.00)

7._500 0,5850 0.0220 (5,850.00)

7.1500 0.5_D0 0,0320 [ii,600.00)

6*9500 0.5500 0.0410 (5,500.00)

7.5000 0,6000 0,0200 (6,00_.00)

7.0000 0.5700 0.03_0 (i_,400.00)

6.9000 0.5650 0.0440 (5,6_0.00)

6.8500 0.$600 0.0470 (5,600.00)

6._000 0,5800 0+0570 (!!_00_00}

6.5000 0.5600 0.0731 (5,60_.00}

6._S00 0,5_00 0.0606 (5,800.00)

7.1500 0.6400 _+0320 (]_,800.00)

6.9000 0.5950 0*0440 (5¢950._0)

6.7500 0.5800 0,0530 (5,800.00)

0SDECO9 _5:46

a/o 30NC_/09

Current Value Mark to Mmrket

20.00 (14,_0,001

1.00 (7,_99.00)

20.00 (14,180.00)

I0,_0 (_390,00L

20.00 (13, X8_.00}

10.00 (6,290.00)

36.00 (13_564,00)

30.00 _6,070.00)

60.00 _11,340.00)

30.00 (S, 970.00)

120.00 (11,480.00)

80.00 (5,470*00)

_0.00 (12t140,00)

80_00 {_,620.00}

180.00 (10,820.00)

110.00 {5_90.001

240.00 (11,_0.00(

205.00 (5,295.00)

276.00 (lt,12_.00)

58,00 (6,342.00)

160.00 (11,840.00}

120.00 (5,$80.00]

106.00 [12,29_.00)

5B.00 (6,042.00}

80.00 (12_20.00_

_85.60 (9,_4.40(

304.00 (Ii,496.00)

280.00 (5,120.00)

618.00 (9,982.D0)

205.00 (5,395.00¸)

IS2.00 (_,74_.00)

560.00 (i0,8_0.00)

4_6.00 (5,034+00]

i_258,00 (9t542.00)

1,210_00 (3,890.00]

3,182.00 (6;618.00]

_80.00 (4_710.00)

1,6_0.00 (9,320.00)

380.00 (5,_20.00)

_80,00 (II,320.00]

570.00 (4,730.00)

• 560.00 (I0,_40.00)

840.00 (3,7_0_00}

3,460.00 (5,340.00]

3,050,00 {700.00]

4_820,00 • (2,880,00)

3,560,D0 260.00

293,452.60 (75S,184.20}

44,478.00 (48_927.60]

i0_.00 (6,100.00)

169.00 {6,53_.00]

400.00 (12,000,00)

230.00 (5,770.00)

220.00 (5,6_0.00)

640.00 (i0_960.00)

410.00 (5,090.00)

200,00 (5,800.00)

780_D0 (_0_6_0.00)

440.00 (5,_10.00J

470.00 (5,130.00]

I,_40.00 (10,460.00)

- 731.00 [4,869.00)

_06.00 (5,194.007

_40.00 (12,1_0.00}

4_0.00 (5,510.00]

530.00 (5,270.00)

• i

I
{

L

i
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oeoscoe (sits
a/o 30!tao09

T de Date Hlr/chil contracts

SCttG 0 t t di 9 Paeltt

IM th strike price Trade price Narket p ice Total cost Cur tVI H ktov. Pat

02Jflu09
09J0809
ISJIMDS
23JVB09
30J&MN
07JOL09
14JVL09
210&&L09

24JUL09
0&AUG09

IIAV009
18AUG09

25AtlGD9

DISEP09
88SEP09
155EP09
2266?09
2996?09
060Ct09
13CCT09
200Ctas
270CI'09
03uav09
ltMQV09

IINQV09

2NIOV09

Ch L

CALL

CALt

CALL

CM l
CALI

CALL

CALL

CAI I
CI L

CALL

CALL

CALL

CALL

CALI
Cht.l
CALL

ChlL
CAtl
CALL

CALl

CAI I
CBLI

CAt L

CBLL

Call,

1.000
1.000
1.000
1.600
1.000
1.000
9.000
1.000
1.000
2.000
1.000
1.000
2.ND
1.000
1.000
2.NO

I.QOG

1.000
2,000
1.000
1.000
2.000
1.000
1.000
2.000

. I.DDQ

alFEBI0
01 Esto
01PMIID
DIFSSI0
DIIEBID
GITE BID

DIFEB10
0IFESI0
OIZZ810
DIFEBI0
t)ITZBIO
oktMII 0
DIFEB 0
011:Bla
Oltshla
DIFESID
GIIZBIO
GltZBI0
DIFEBI0
0 FEBID
OIFEBID
Gf. FEBIO
MFEBID
GIIZBID
oltzelo
OI.IZS1O

7.1500
7.1000
7.2500
6.54DO

6.6000
6.3000
6.2500
6.4500
6.2500
6.6500
6.3000
6.0SOO

6.0000
5. DGO

5.5000
s, esoo
5.80DD

6.19DO

6.3000
5.9DOO

6.2500
5.6500
5, 25M
4.9500
5.0500
.9500

0 6300
0.6200
0.6300
0.5900
0.5900
0.5400
0.5300
0.5600
0.5500
0.59N
a. seoo
0.5500
0.5400
0.5100
0.5000
0.5300
0.5500
o.ssao
0.6100
D.5900
D. 6200
0.5500
0, 530D
0.4600
0.5000
0.4300

0.0320
o, a321
0.0280
o.osez
0.0645
G.D930
0.0990
0.0827
0.0990
0.0606
0.0930
0.11N
0,1347
0.2140
0.2410
0, 1600
0.1707
0.1058
0.0930
0, 1510
0.0990
0.2020
0,3170
D.4350
0.3920
0, 830

(,300.00)(,200.00)
(6,300, 00)
(9,440. 00)
(5, 900.00)
(5,400.00)

(ID, 600.00)
(5, 600.00)
(5, 50D. GO)

(11,800.00)
t5, 800.00)
(5,500.00)

110,800.001(, IDD. OD)

15, 000.00)
(10,600.00)
(5,500.00)
(5, 900.00)

(12,200.00)
(5,900 00)
(6,200. DO)

(11,000.00)
(5, 300.00)
(4, 600.00)

(10, 000.00l

N, 300.00)

320.00
321.00
260.00

1,099.20
645.00
930.0D

t, eea. oo
S27.00
990.00

1,212.00
930.00

1,194.00
2, 694.00
2, 1 0 F 00
2, 410.00
3,200.00
1,701.00
I 058, 00
1,860.00
1,510.00

990.tl tl

4, 040.00
3, I I 0.00
4, 350.00
7, 840.00
4, 830.00

(5,980.00)
(5,879.00)
(6, 020.00)
(e, zio. so)
(5,255.0D)

t4, 470.0 0)
&e, szo. oo)
(4 713,00)
(4, 510.00l

(10,588.00)
l4, 870.00)
(4, 306.00l
I 8, 106.00)
(2, 960.00)
&2,590.00l
(7,400.00)
(3,793.00I
(4, 842, 00)

(10,340.00)
t4, 390 F 00)
(5,210.0DI

(6,960.001
(2, 130.00)

(250.00)
(2, 160.00)

530.00

56.500 DIFZBIO (410,595.60) 105,151.20 (305,444. 40)

DAVARDS

IDHMi09

17HAR09

24(OIRG 9
3luhhos
07APA09

14BPR09
2M PAD 9
28APA09

05.IAYOS

12HM09
19HA709
2NIA709

DTJIMDS

0 9Jtltl 09
16JU&I09
23MIN09
30JUN09
07JUL09
14JVL09
21JUL09
TMILDS
GGIUG09

llhv009
ISAUG09

25AUG09

DISEPDS
OSSSP09
ISSEP09
223EP09
295"P09
060C't09
130C 09
200CI09
27CC 09
93NOV09

IOEGV09

17NOVOS

2&HDV09

CAI L
CALL

CALL

CALL

Call
CALI

Cht L

CALI

CALL

CALL

CALL

CALL

CBLL

CML
CALL

CAIL

CDLL

CIAL
CALL

CALL

CALL

CALL

CAI L
CALL

CALL

CALL

CAI l
ChLL

CM L

CALL

Chil
CALL

CALI

cu L
CAI L

CALL

CAI I
CALL

CAI L

1.000
I 000
I.DDG

1.000
1.000
1..00 0

1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.0DG

I..ooa
2.300
1.OQO

1.000
1.000
I.OOO

1 Doa

1.000
1.000
1.000
1.000
1.000
1,000
1.000
1.000
1.000
1.000
1.000
2. 000
1.000
1.000
1.000
I 000
1.000

DIM&RID

01&oui I0
OIHARI D

DIHBZID
DIHARI0
DIHARID

DIHARID

DINAR10

DIHMlla
DIHARID

Du&ARID

GIHABID

Dtunhla
DIHAR10

aluhhla
DIHRRID

OIHAR10

Oluhhla
otuhhta
aluhtlla
DIHAR10

DIHAB10
DIIUIR10

Dluhhla
01HBR10
QIMltlla
Ql)UIR10
DINARID

DINAtilD

Dllou(10
01Ã&R10
GIHAAID

GIHAR10

DIM&RID

01%&hl 0
DIEM(10
DIKull0
DIHAR10

GING&10

7.5000
7, 2500
.9500

7.5500
7.0500
7.DODD

6.9500
6.7500
6, 600D
6.7300
7.300tl
7.0500
s. coos
'I. 1800
7.2000
7.3500
S.saao
6.6500
s, essa
6.3500
6.4500
6.3000
6.7500
.4500

6.2000
6.1500
5.8500
5.6NO
s.aaoo
5.9500
6.3300
6.3500
6.0000
6.3500
5.7500
5.4000
5.1000
5.2000
4. 9500

0.60N
0.5500
0.5500
075900
0.5700
0.5500
o.seao
0.5700
0.5500
0.5800
0.6300
0.5850
0.57DO

tl 6200
0.6100
o.szoa
D.5900
0.5900
0.5400
0.5300
0.5600
0.5400
D. seoo
0.5700
0.5500
0.540D
0.4900
0.5000
a.stoo
a. ssao
o.seao
0.5900
0.5900
0.6200
0.5350
Q. 520tl
0.4700
0.5100
0.4900

0.0 80
0.0720
0.0950
0.0560
o.ossa
0.0900
O. D95D

0.1130
0.1307
0.1141
D.aset
o.ossa
D. 0990
0.0760
o.ojsa
0,0660
0.1307
0.1249
0.1490
0.163D
0.1490
o.Mla
0.1130
0.1490
0,1873
0.1959
0.2550
0.3058
0.2230
D.2343
0.1637
0.1630
0.2230
0.1630
0.2740
D.3790
o.lseo
0.4490
0.5530

(', 000.00)
(5, 50 0 Ma)
(5 500.00)
(5, 900.00)
(5,700.00l
(5, 500.00)
f5, OD. DDI

I5, 70D. DD)

(5.500.00)
(5, 800.0D)

(6,300.00)
(5,850.00)
(5 700 F 00)
16,200.00)
&s, tao. oa)
&6, 200.00)

(13,570,0DI

(5, 900.06)
(5,400.0al
I5, 300.00)
(5, 600.00)
(5, 400.00l
IS, SOG. QD)

(5,700.00)
(5, NO. OO)

&s, too. oo)

(4, 900.00)
(5, 000.00)
IS 400.001
(5,500.00)
(5, 800.00)
(5, 900.00)
(5,900.001

(12, 400.00)
15,350.001

, 200.0D)

l4, 700.00)
(5, 100.00)
(4, 900 ~ 00)

58D. OD

720.00
9N. OD

550, 00
860.00
900.00
sso, 'oa

1,130.00
1,307.00
1,141.00

s94.0o
860.00
990.00
I D.oa
760.00
60.00

3, 006.10
1,249.00
1,490.00
1,630.00
1, 49 ' .00
1,710.OG

1,130.00
1, 490.00
1,873.00
1,959.00
2, 55D.OG

3, 058.00
2, 23D. OG

2 343.00
1,637.00
I, No. oa
2, 230.00
3, 2 0.00
2, 790.00
3, 790.00
4 48D. DG

4, &ea.aa
5, 530.00

ts 420, 00)
l4, 780.001
f4, 550 F 00)
(5,350.00)
«, 4&o.oa)
(4, 600.00)
(4, 65D. ODI

l4, 570.00)
14, 193.00)
I4 659.DD)

(5, 606.00)
(4, 990.00)
& 4, 710.00)
l5, 440. 00)
(5,340.00)
ls, Na. atu

&10,563.901
(4.651.00)
&3, 910.00)
(3 70.DOI

f4, 110.001
(3, 690.00)
(4, 70.00)
I4, 210.00)
l3, 627.00l
(3, 4 41.DO)

&2, 350.00I
ll, 942.00)
t3, 170.00)
I 3, 157.GD)

&4, 1 3.00)
(4,270.00)
(3, 70.00)
I 9,I .0.Da)

t2, 560.00)
(I, 410.0 0)

ISD. DD

&610.001
630.00

Pa_e:3 . ' JB_&COpEN_0SI_XONS 08P_C09i5:46
Version:_03,Build:6000DP Database: Zalnet H_r_nt Prod a/O-50N0V09

SC£&GOutstanddng posftions

Trade Date F_T/CALL COntracts Month Strike Price Trade Pr±C_ Market Price Tot_l Cost Current Valu_

02JUN09 CALL 1,000 01F_810

09JUN09 CALL 1.000 01FEB10

1607J_09 CALL I.C00 01FE_10

07_JL09 CALL 1,000 01FEB10

I4_'L09 CALL _.000 01_B10

21_1JL09 CAL_ 1.00_ 01r_B10

28_UL09 CALL 1.000 0t_Sl0

04AUG09 CALL 2.000 0IFES10

llAUG09 C_.LL 1.000 01_B10

I_AUG09 _5 1.000 01F'_I_I0

25AUG09 CALL 2.000 01FEB!0

01S_P09 CALL 1.0_0 01I_BX0

08SE_09 CASL 1.000 01_/:B[0

XSSEP09 CALL 2.000 011_,B_0

22SEP09 CALL 1.000 01_BI0

2_S_?_9 CA_ 1.000 01FgB10

0f:_OC_09 _L5 2.000 0_FEB10

12_09 CALL 1.000 0!FEBI0

_t_(XJ_09 CALL 1.000 0_FEB10

2_0C_0_ _ 2.00O 0XFEB10

03NO_09 CALL 1.000 0_lc_B10

lI_OV09 _55 1.000 011_B10

I_NOV09 Cg_L _.000 0_F_810

24NOV09 O_LL . 1.000 01FEB10

Mark to Market

7.1500 0.6300 0.0320 (6,300.00) 320.00 (5,980.00)

7.1000 0.6200 0,0321 (_1200.00) 321.00 (5,_79.00]

?,2500 0,6300 0.0280 (6,300.00( 280.00 (_020.00)

6.5400 0.5900 0_0687 (9,440.00) 1,099.20 18,340.80)

6.6000 0,5900 0.0645 {5_900.00) 645.00 (5,25_.0_)

6.3000 0.5400 0.0930 (Sx400.O0] 930,00 I4_470.00)

_.2500 0.5300 0.09_0 (10,600.00) 1,9B0.00 (8,620.00)

6.4500 0._600 0.0827 [S,_O0,O0) $2_.00 (4,773,00)

_.2500 0.5500 0.0990 (5,500.00) 990.00 (4_510o_0)

_.6500 0,5900 0.0606 (11,800.00) 1,212.00 (10,588.00)

6,3000 _.5800 0.0930 (5,800.00) 930._0 (4,870.00)

6_0800 0.5500 0.1194 (_,500.00} 1,194.00 (4,306.00)

6.0000 0,5_00 0_1347 (10,800.00) 2,694.00 (8,106.00)

5.6000 0.5100 0.2140 {5,100.00] 2,1_0.00 (2,9_0.00}

5.5000 0.5000 0.2_10 (5,000.00) 2,410.00 (2;_90.00)

5,8500 0.5300 0.i600 (10,600.00) 3,200.0_ (7,400.00)

5,8000 0.5500 0.17_7 (5,500,00) 1_707.00 (_,793.00)

6.190_ 0.5_00 0.Z058 (51900.00) 1,05_.00 (4,8_2.00)

6.3000 0,6100 • 0.0930 (12,200.00_ 1,860.00 (I0,340.00)

5._000 0.5900 0_510 {5_900.00) _510.00 (4,390.00)

6_2500 0.6200 0.0990 (6,200.00) _ 990.Q0 (5,210.00J

5.65_0 0.55_0 0.2020 (I1_000.00) 4_0_0.00 (_,960.00)

5.2S_ 0.5300 0_3170 (5,300,00) _,1_0.00 (2,1_0.00)

4.9500 0.4600 0.4350 {4,600.00] 4,350.00 (250,00)

5.0500 0.5000 0._920 (10,000.00) 7,840.00 (2,1_0.00}

_.S_O0 0.4300 0.4830 (4,300,00) 4_830.00 530=00

55.500 *0/_81_

03MAK09 CKL_ i+000 01MA_I0

I0_09 CALL i,_00 01HA_I0

[7MA_09 CALL 1.000 OIMAR[0

24MAK09 CASL 1.000 01MA_10

31MA_09 CADL 1.000 01MA_t0

07A2R09 CALL 1.000 OIMA_IO

14A9_09 CALL 1.000 01_%_i0

21A_09 CAS_ 1.000 01MAKI0

28APR09 CALL 1.000 OIMA_I0

05MAy0_ CALL 1.000 0_MA_I0

t2SA_09 CA_ _,000 01M_a10

19HA_09 CALL 1.000 0!MARI_

26MAy_9 CAL_ 1.000 01_i0

02JGN09 CAL5 i.000 01MARl0

09JUNO9 CALL 1,000 _IMARI0

23JUN09 CALL 2.300 01MARl0

30JUNO9 CAL_ 1.000 0_MA_10

07JUL09 CALL 1.000 01M_RI0

14JU_09 CALL 1,000 01MARl0

210UL09 CALL 1.000 01MA_10

28JUL09 CALL 1.000 D_MAEI0

0_UG09 CASL 1,000 01MARl0

II_UG09 CAL_ 1_000 01MAR10

18AUG09 C_LL 1.000 01MARl0

25AUG09 CALL 1.000 01MARl0

01SE_09 CA_5 i. 000 01MAK10

08S_p09 CALL 1.000 01MARl0

15SEP09 CALL I_000 01MA_I0

22SEp09 CASL 1.000 01MARl0

29SEP09 CALL 1.000 01MAKI0

06CC_09 C_LL 1.O00 01MARl0

130C_09 CAL_ 1.000 01it_10

20OC_09 C%L_ 2.000 01NA_I0

270C_09 CALL 1.000 01HPJ_I0

03NO¥09 CALL 1.0_0 01MARl0

I0_OV09 CA%L 1.000 01MA_I0

_TNOV09 CALL 1_000 01MASI0

24NOV09 CALL i_000 OtHARI0

(410,595.60} i05,151.20 1305,444.40)

7,5000 O._OOO 0,0_80 (6,000.00] 5_0,00 (&_420.00)

7.2500 0,5500 0.0720 {5,500.00} 720.00 (4,780.00_

6.9500 0.5500 0.0950 (5_S00.00) 950,00 [4,550.00_

7.5500 0".5900 0.0550 (5,900.00) 550.00 (5,3_0.00)

7,0500 0.5700 0.0860 (5,700.00] 860.00 {4,840.00)

7.0_00 0.5500 0,0900 (5,500.00] 900.00 (4,600.00)

6.9500 0.5600 0.0950 15s600.00) _50.00 (4t650.00)

6.7500 0.5700 0.1130 15,700.00) 1,130.00 44,570.00)

6*6000 0_55_0 0.1307 {5_500,00) 1,307.00 {4,193.00)

6.7300 0,5800 0,1_41 (SIS00.00) It14_.00 (4t659.00)

7.3000 0.6300 0.0694 (6,300.00) 694.00 (5,60_.00)

7.0500 0.5850 0.0860 (5,850.00) 8_0.00 {4,990.00)

6.9000 0.5700 0.0990 (5_700.00) 990,00 (4,710.00}

7.1800 0-6200 0.0760 [6_200.00) 760.00 (5_440.00)

7,2000 0,6100 0.0750 16. I00.00) 760.00 {5,340.00)

7.3500 0.6_00 0.0660 (6_200.00) 660.00 (5,540.00)

6.5800 0=5900 0.1307 (13_570,00) 3,006.10 (10_S_3.90)

6.6500 0.5900 0.12_9 (5,900.00) 1,249.00 {4,651.00)

6.4S_0 0,5400 0,14S0 (5,40_.001 i_490.00 (3,910.00)

6.3500 0.5300 0.1630 [5_300.00) _630.00 {_670.00)

6.4500 0.5600 0.1490 {5,600.00) 1,490.00 (4,110.00)

6.3000 0.5400 0,1710 (5,400.00) 1,710.00 (3,690_00)

6.7500 0,5800 0,1130 {5_800.00) I_130,00 [4_670.00)

_._500 0.5_00 0.14_0 (5r700.00) I_490.00 {41Z_0.00 }

_2000 0.5500 0.1873 (5,500.00) 1,873.00 (3,627.00)

6.1500 0.5400 0.1959 (5_00,00) i_959.00 {_441.00)

5.8500 0.4900 0.2550 14,900.00) 2,550.00 (2,350.00)

5.6500 0.5000 0.3058 {5,000.00) 3,058.00 (1,942.00)

6.0000 0.5_00 0,2230 {5_400,00) 2,2_0.00 (3,t70.00)

5.9500 0.5500 0.23_3 (5_500.00) 2,343,00 (3,157.00)

_.3300 0.5800 0.1637 (5,800.00) 1,637.00 (_,163.00)

6.35_0 0.5900 0.1630 (5,900.00) 1,6_0.0_ {4,270.00)

6,0000 0.5900 0.2_30 (5_90_,00) 2_230,00 (_70,00)

6.3500 0.6200 0.1630 (12,400.00) 3,260=00 (9,140.00)

S.75_0 0.5_$0 0,2790 15,350.00) 2,790.00 (2,560.00)

5.4000 0,5200 _,37S0 [5_200.00) 3,790.00 (i_410.00)

5.1000 0.4700 0.4880 (4,700.00) 4_880.00 180.00

5.2000 0,5100 0.4490 (5,100.00) 4,490.00 (610.00)

4.9500 0.4900 0.55_0 (4_900.00) 5,530.00 630.00

.................................... f ........
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SCE6G Ontatn ding Pnattlo a

ad Date PDZ/CALL Co ttacta Ho tn St lk p I I' d f' 1 N k*t p I 4 ot I Coat Ctl a t Vnlt Natk to.N rkat

31MAR09

0 IAPIIO 9
1.4APA09

21APA09

ONU Y09
12MAY09

19&n!Y09
2MIAY09
09JQN09
23JUN09
30JVM09
14JUL09
21JOL09
zanvr, oe
tl VIIIG0 9
ISAUG09

25AUGOS

01$EP09
0858209
2206009
zssaeaa
OSDCYDP

130CZ09
270CI'09
031'OVO 9
IDNOV09

7trnv09

CIILL

CAI L
CAI, I
CAII.

CALL

CALL

catL
CAIJ
CAIJ

CAI L

Cttt
CALL

CALL

CIILL

Clc L
Cill, f.
CALL

CALI

CAIL

CAI.I
CALI

Cntt
CALL

Citt t
CAIJ

C&ILL

CAI I

41.300

I.ODO

1.000
1.000
1.000
I.aoa
1.000
I.aon
1.000
1.000
1.700
1.000
1.000
1.ODD

1.000
1.000
I.ooa
I.aoo
1.000
1.000
1.000
1.000
1.000
1.000
1.000
I, anti

1.000
1.000

0)MARI 0

allt2RI0
OIAP!Il 0

0)BPRI 0

DlltPAI0
DIAPRID

0)APRI0
OIAPRI0
D)APAltl

OIAPR10
0IAPRI 0
OIAP¹0.
OIBPRIO
OIAPRI0

0IAP.'ll 0

DIAPRID

OIAPRIO

DIAPRI0

0IAPRIO

OlltPRID

OIAPAID

OIAPPIO

aln filo
OIAPRIO

OIAPRIO

OIAPR 0
nlnznlo
0)APRIO

6.7000
6. 500
6.7500
6.5500
6.5300
6.7000
$.7500
6.7000
6.9500
6.3SOO

6.5000
6.2000
6.4500
6.20OO

6.6500
6.1000
6.1500
5.8500
5.7000
6, OOI&0

6.3600
n, taoa
6.1500
5.0500
5.5500
5, 2500
5.3500

0.54DD

0.5400
0.5400
0.5500
D. 5 00
0.6100
0.5800
0.5450
0.6000
0.5800
a.sloo
0.5200
0.5500
0.5400
0.5700
0.5400
0.5400
0.5000
0.5000
0.5500
o.ceca
0.5800
o.seaa
o.545a
0.5DOO

0.4650
0.5100

0.1620
0.1 80
0. 550
0.1030
0.1911
0.1620
0.1550
D. 1620
D.1319
0.2072

0, 1900
0.2420
0.1900
0.2420
0.1680
0.2433
0.2520
D.3200
0.3600
0.2852
0.2157
0.20 0
0.2520
0.3200
0.4040
0.5070
D. 4700

(232 670.00)

(5, 40D. OO)

(5, 40D. OO)

(5, 400.001
&5,5M .00)
(5, 600.0 D)

(6, lao. 00)
(5,000.00)
(5, 450.00)
(6 DOD. OD)

(9, 0 O. DOI

(5,700.00)
(5,200.00)
(5, 50D. DO)

(5, 400.00)
(5, 700.00)
(5,400.00)
t5, 400.00)
(5, 000.0ol
(5, 000.00)
(5, 500 F 00)
(5,800.00&

(5,800.0D)

(5, 000.00)
f5, 450.00)
(5, 000.00)
(4, 650.00&

(5, Iso. 00)

71,257.10

I 620.00
1, 680.0D

1,550.00
1,030.00
1,911.00
I, 20.DO

I 550.00
I 620.00
I, 379.0 0

3,522. 40

1,900.00
2, 420.00
f,esa. aa
2, 420. 00
1,5SO. DO

2, 33.00
2, 520.00
3, 200.00
3, 60S.OO

2, 852.00
2, 157.Dn

2, 060.00
2, 520.00
3,20D. OO

4, 040.00
5, 070.00
4, 700.DO

I161,412.901

.(3, 700.00l
(3, 730.00)
(3 e5tl. aa)
(3, 670.0DI

l3, 609.00)
l4, 4SO. OOI

(4, 250.00)
(3.830.00l
(4, 621.00&

(6,337.60)
(3, 800.00I
(2, 700.00)
(3, 520. fl0l

(2, 980.001
(4, 020.00)
(2, 967.00)
(2, 880.00&

(1,0 00.00)
&1, 392.00)
(2, 640.00)
(3 43.DO)

13,740.00)
(3,280.00)
(2,2 O. ODI

(960.00)
420. 00

&400.00&

27.700 'DIAPRIO (151,910.00) 67, 042. 40 (04, 061.60)

OBMAY09

19MAY09

02JUN09
I6JVM0 9
3MUN09
DIJVL09
14JVL09
20JVL09
)IAVG09
25AUG09

00SEP09
ISBEP09
225EP09
06CC 09
2000'I09
03NOV09

INOV09

24NOV09

CALL

CALL

CALt
CAI L

CALL

CALL

Cntt
CALL

CALL

CALt
CAI, I,
CALL

CA I L

CALt

CALL

CAIL

Clif I,
Clif, L

I, aoc
1.000
1.000
1,000
1.000
1.000
I 000
1,000
1.000
1.000
I.ana
1.000
1.000
1.000
1.000
1.000
1.000
1,000

DIMAY10

DIMtYIO

OVOZYltl

OIHAYIO

0LYLYI0
OLfAYID

OMUZYID

OIHIIYI0

DIHAYI0

OIHAYIO

OH&AVID

0IHAYIO

01ltAYIO

011'Jl 710
OIHAY1D

01HIIYID

OltNAYIO

OIMBYI0

6 6200
6.900D
1.0500
7.10DD

6. 500
6.4aoo
6.3500
6.3500
6.4500
6.3000
5.9000
6.3500
6.1500
$, 5000
6.6000
5.7000
5.5000
5.3500

0.5 00
0.5000
0, 6OOD

0. 200
0.5700
0, 53QD

0.5300
0.5400
0.5700
0.5500
0.5000
0.5300
0.5500
0.5900
0.5950
0.5200
0.5200
0.4900

0.2230
0.1780
0.16CO

0.1 30
0.2157
0.2500
0.2680
0.2600
0.2501
0.2791
0.3126
0.2600
0.3113
0.2400
0.2230
0.4280
0.4930
0.5460

l5, 600, 00)
(5, 800.00)
(6, 000.00&

(6,20D. OO)

(5,700.00)
&5, 300.00)
&5, 3oa, ao)
(5,400.00)
(5, 700 00)
(5, 500.00)
(5, 000.00&

(s, 300.ao&

&5, 5an. cn&

(5, 900.00&

l5, 950 F 00&

(5, 200.00)
(5,200.00l
(4, 900.00)

2, 230.00
1,700 00
I, SOO. OO

1,530, 00
2, 157.00
2, 580.00
2, 680.00
2, 600.00
2, 501.00
2, 791.0a
3, 726.00
2, 680.00
3,113.00
z, aoa. oo
2, 230.00
I, zeo. aa
'I, 930.00
5, 460.00

(3, 362.001
(4, 020.00)

400 ~ onl
I4, 670.00)
l3, 543.00)
t2 720.001
(2, 620.00)
(2, 720.00)
l3, 199.001
(2, 709.001
(1,274. 001
(2, 620.00)
(2, 307.001
&3, 500.00)
&3, 720.00&

(920.00)
&270.00&

560.00

02JVN09
16JUN09
30JDN09
li JUL09
2SJUL09
IIAUC09
DSSEP09
22SSP09
060CY09
20QC 09
03NOV09

17NOV09

30JUN09

CAII
CAt L

CALL

CAlL

CALL

CALL

CAtL
CALL

CALL

CAIL

CALL

C&lit

CAt I

1.000
1.000
I.ooa
1.000
1.000
1.000
1.000
I.ODO

1.000
I, 000
1.000
1.000

01JVNIO

01JUNID

OIJUt(10
01JIQII 0

OIJRNIO
OIJVNIO

01JUNIO

OIJUMIO

OIJVNI0
0 IJl lit I0
OIJIPIIO
DIJUNIO

)z. aoo OIJUMID

1.000 0 Jntlo

ltt, onn "OIIOIYIO

7.22nD

7.2500
6, 8000
.5500

6.6000
6.6500
6.1000
6.3000
6.7000
6, 7500 '

5, 9000
5.1000

7.0000

0.61W
0.6400
a.seao
O.SIOO

0,545tl
0.5700
0.5100
0, 5600
0.5900
0.6100
0.5200
0.5300

0.5900

0.1023
0.1750
0.2397
0.2830
O.2730
0.2640
0.3037
0, 3359
0.2550
0.2470
0.4360
0.4910

0.2700

(99,450. DO&

(6 100.00&

(a, taa. oo&

(5, 800.00)
(5, 400 F 00)
t5, 450.00)
(5, 700.001
(5, 100.00) .
I5 600.00)
(5, 900.001

, 100.001
&5 200 F 001
(5, 300.tin&

(60, 050.00)

(5, 900.00)

51,356.00

1,023.00
1,750.00
2, 397.00
2, 830, 00
2, 730.00
2, 640.00
3, 037.00.
3, 359.00
2, 550. 00
2, 470.00
4, 360.00
4, 970.00

35,716.00

2, 700.00

(40 094.00)

(4, 277.001
l4, 65a.~ Ol

l3, 403.001
(2, 570.00)
l2, 720.00)
l3, 060.001
(1,263.00)
l2 241.00l
(3, 350, 001
(3, 630.00)

&040.00)
(330.DOI

(32, 334.00l

(3,200.0DI

P_ge:4

Version! 603,'B_ild: 6000DP

Trad_ Date

JBE:GOpEN90$1_IO_$

Database: Zain_tM_ran_Prod

$CE&G Outstanding Positions

PUT/CALL Contract8 Month Strlke Prlc8 Trade pr_c_ Market pric_ Total Cost

41.300 +01MA_I0

31MAR09 CALL 1.000 OIA_RI0

07Ap_09 CALL I.O00 01ApB/O

14APR09 ¢/_5 1.000 01_._,10

21ApR09 _ 1.000 01AP_10

0_Y09 CALL 1.000 01AP_0

12NAY09 CALL 1.000 01APR10

19_IAy09 _ 1,000 017',_E10

09JUN09 _ 1.000 01APKI0

230UN09 _L 1.700 01A_10

30,_r_09 C._,L_ 1.000 01_10-

140_d_09 CALL 1.000 0]_R10

21JUL09 CALL 1.000 0]ApRI0

28JU509 C_L 1.000 0X_PRI0

0_VG09 C_L 1.000 0IAP_0

18AUG09 _ 1.000 01/'_'_10

25AUG09 CALL i.000 01AgR10

015_P09 _.L_ 1,000 0]_R10

0SSE_09 CALL 1.000 O_A_R10

22SEP09 CALL 1.000 01_'R10 -

29SEP09 CALL 1.000 01_10

0_C_09 _L 1.000 01A_KI0

130C_09 CALL 1,000 011_10

271_T09 _5 1.000 01RPK_0

03N_09 _ 1.000 01AP_!0

_NOV0_ C_LL 1.000 01POR10

27.700 *01APRI0

05MAy09 CALL i_0_0 01MAY10

19=%AY09 CALL 1.0O0 01MAyIO

02JUN09 CALL 1.00O 0LMAy10

0701JLq9 C_5 1.000 0L_Y10

1401JL09 ¢_L 1.000 0_AY10

28JIrLO9 CALL 1.000 0_4_Y10

llAL%09 CALL 1.000 011_Y10

_5A_09 C_J,L, 1.000 01_Y10

08SEPQ9 C.,_L 1.000 011_y10

15SEP09 CALL 1.000 01_YIO

225EP09 C&_L 1.000 011_¥10

0f, flC_09 CALL 1,000 01¥_Yi0

21_CT09 CALL 1.000 011_Y10

03NOV09 CALL 1.000 0_Y10

24_OV09 C,_L 1_000 011._10

6.7000 0.5400 0.1620

6.6500 0,5400 0.1_80

6.7500 0.5400 0._550

6.5500 0.5500 0.1830

6.5300 0*5600 0.1911

6.7000 0.6100 0.1_0

6.7500 0.5800 0.I550

_._000 0.5450 0.1620

_.9500 0.6000 0.1_79

6.3800 0.5800 0._072

6.5000 . 0.5700 9.1900

6.2000 0.5200 0_2420

6.4500 0.5500 0.1980

6.20O0 0,5400 0.2420

6.6500 0.5_00 0.i_80

6.1800 0.5400 0.2433

6.1500 0.5_00 0.2520

5._500 0._000 0.3200

5._000 0.5000 0.3608

6_0000 0.5500 0.2852

6.3_00 0._800 0.2157

6.4000 0.5800 0.2060

_.1500 0.5800 0.2520

5.8500 0._4$0 0.3200

5.5500 0.5000 0._0_0

5.250_ 0.4650 0.5070

5.350_ 0._100 0.47O0

Curr_tValue

(2_2,670.00) 71,257,10

(5_400,00) i_620.00

(5,_00.00( 1,680.00

(5,400,00( i1550.00

(5,500.00) 1,830.00

(5,600.00} 1,911.00

(6_i00.00] I_620.00

[5,800.00) 1,550.00

(5,450,00) ir620.00

(6_000.00) 1,379,00

(9,8_0.00) 3,522.40

(5,700,00J 1,900.00

(5,_00,00] 2,420.00

(5,500.00) 1,980.00

(5,400.00) 2,420.00

(_,700.00} 1,680.00

(5,400.00( 2t433.00

(5,400.00( 2,520.00

• (Sx000.00( 31200,00

(5,000_00) 39608.00

(5,500.00) 2,852.00

(5,800.0_) 2_157.00

(5,_00.00] 2,060.00

(5,800.00) 2_520,00

(5,_50.00( 3,200,00

(5,000.00) 4,040.00

(4,650.00) 5,0?0.00

($,100.00) 4,700.00

......................................

(151,910.00) 67,042,40

6.6200 0.5600 0.2238 (5,600_0) 2,_38.00

6.9000 0._800 0.1780 (5,800.00) 1,780-00

7.0500 0.6000 0,i_00 (_,00_.00) 1,600.00

?*i000" 0._200 0.1530 (6,200.00) 1,530.00

6.6500 0.5700 0.2157 (5,700.00) 2,157.00

6.4000 0.5300 0.2580 (5,300.00( 2,580.00

6.3500 0.5300 0.26_0 (5+300.Q0) 2_680,00

6.3500 0.5400 0.2680 (5,400.00) "_,680.00

6.4500 0.5700 0,2501 (5,700.00} 2,501.00

6.3000 0.5500 0.27E1 (SiSO0.00] 2_791,00

5.9000 0,5000 0.3726 (5,000.00( 3,726.00

_.3500 0.5300 0.2680 (5,300,00( 2,690.00

_.1500 0.5500 0.3113 (5x$00.00) _tl13,00

6.5000 0.5900 0.2400 {5,900.00) 2,400.00

6,6000 0.5950 0,2230 (5,950.00) 2,230.00

5.7000 0.5200 0.4280 (5,_00.00} 4x280._0

5.5000 0.5200 0.4930 (5,200.00) 4,930.00

5.3500 0.4900 0.5460 (4,900.00( 5,4_0.00

080ZC09 15:46

_/0 30NOV09

Mark to.Market

(161,41_.90)

-(3,7_0.00)

(3,720.00(

(3t850.00}

(3,670.00(

13,689.00}

(4,480.00]

(4,250.00)

(3,830.00)

(_,621.00)

(6,337._0(

{3,_00.00_

(_,780.00]

(3,520._0)

(2,980,00)

(4,020.00(

(_,967.00)

(2t880,00)

(11800.00}

(_,392.00)

(2,6_8.00)

(3_6_3.00)

(3,740.00)

(3,280.00)

(2,250.00)

1960.00(

420.00

(400.00)

(_2_001

{_020_0_

1_00_01

_0_01

(2_20_0_1

(_001

(_0_001

(2_0_1

{_00_0_1

(_20_1

(_0_01

(_?_0_

_0_00

02JUN09

15JU_09

30JUN09

Z4JUL09

2_JULO9

ILAQG09

08SE_09

22SE909

06_09

03_OV09

17_0V09

300_1&09

18.000 +01M_y_0

1.000 011_rNI0 7.2200 O._00

CAL5 1.000 01OU_I0 7._500 0._400

CA_L 1.000 01JUNI0 6.8000 0.5800

CALL 1.000 0101_]_0 _.5500 0.5_00

CALL 1.000 01JUNI0 6.6000 0+54$_

CALL i=000 01JUNI0 6,6500 0.5700

CALL 1.000 OIJtP_0 6.1000 0._00

CALL 1,000 01JLrNIO 6:3000 0,5600

CAD5 1.000 01JUNI0 6.7000 0.5900

CALL 1,000 01JUNI0 6.7500" 0.6100

CALL 1.000 01_I_]10 5._000 0.5_00

CA_L 1.000 01JU_I0 5.7000 0.5300

12.000 *01JUN_0

CAS_ I_000 01011510 7.0000 0.5900

(99,450.00) 51,356.00 (48+09d.00)

0._823 (6,100,00) 1,823,00 (4,277.00)

0.1750 (6,400.00} Ir750.00 (_650.00)

0.2397 (5,800.00) 2,397.00 (3,403.00}

0.2830 (5,400,00( 2,830.00 (2,570.00)

0,_730 [5,450,00) 2_730.00 (2_720,00)

0.2640 [5,700.00} _,_40.00 (3,060,0_)"

0._837 (5,100.00(, 3,837.00. (i,263.00)

0.3359 (5;_00.00) 3,_59.00 (_/241.00(

0.2550 (5,900.00} 2_550.00 {3_350.00)

0.2470 (6,100.00) 2_470.00 (3_630.00)

0.4350 (5_200,00( 4,360.00 (840.00)

0.4970 (S,300=00) 4_970.00 (330.00)

..........................................................

(68,050.00) 35,716_00 132,334.00)

0.2700 (5_900,00) 2,700.00 (3,_00.00)

• i ¸ i
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Ttsda Date pU /EALL caattecte M 0th at It* p I 'I d p lae M let p Ide ut I co t C te t value Me t td Me Pet

0 7JULD 9
14JVLO 9
28JUL09
IIAUG09
25AUG09

OBBEP09
225EP09
OSCCT09

20&CT09
03MtV09
17NOVD9

CALI

CALI

CAII
CSII.
CAt L

CALI

CAI, L
CALI

CALI

CALL

CAL

1.000
I.oott

1.000
1.000
).DOD

I,ooa
I.aoa
1.000
1.000
I.OOD

1.000

DIJULIO

01JUT 10
0 IJUL I 0
OIJULID
OIJOLIO
OI JUL(0
OIJULID
Ol JULIO
DIJU110
01JUL I0

OldttLIO

6.7000
6.SOOO

G.SSOO

6.9500
6.8000
P.4000
6.6500
6.9000
6.9000
6.150D
5.9000

0.5600
o, ssoa
d.56M
o.ssoo
0.5600
D.5200
0.5IDO

0.6000
0.6200
0.540(l
0.5400

0.3230
0.3051
0.2950
0.2(t71
0.3051
O.SSSB
0.3343
0 2460
D.2860
0.4500
0.523D

(5 600 00)
(5, 50D. OOI

(5 600 00)
&5, 800.0DI

I5, 6DD. DD)

(5,200.00&

(5,700.00)
(6 OOO. DD)

ta, iao. aa&

(5, 400.00)
(s, eoo. ao)

3,230.00
3,D51.DO

2, 950.00
2, 871.00
3, 051, 00
3,886.00
3,347.00
2, 860. tlo

2, 860.DO

4, 50(l. od

5, 230.00

(2, 370.00)
l2 449.00l
(2, 650.00)
(2, 929.00)
(2, 549, 00&

(I, 312.0 0)
(2, 357.00)
(3 140,00)
t3, 340. 00)

(900.00l
r170.00&

12.000 OIJULIO 7, 90C.OOI 40, 534.00 (27, 366.DOt

04AUG09

IIAUG09
IBAUGD9

OISEP09
ISSEPOB
295E 09
1300 09
270CTDS
IDNOV09

24NOV09

CALI

CAIJ.
CALL

CALL

CALL

CALL

CALL

Csi.t
CALL

CALT*

l.000
I 000
1.000
I..aoo
I 000
1.000
1.000
1.000
1.000
1.000

0IAUGI 0

OIAUGIO

OIMIGI0
OIAUGI0

0 Isvo la
olAUala
Olzoalo
OMiUGIO

0IAUGI 0
OIAUG)0

7.5500
7.2500
7.1500
6.7500
7.1000
7.1500
6.9500
6.650D
6.1000
6.0000

o.saoo
0.5900
0.5700
0.5500
0.5600
D. 6000
0.5900
0.5800
0.5100
0.5150

0.2529
0.29B3
0.3120
0.38SO
Q.3210
0.312D
~ .34SO
0.4100
0.5510
0.5810

(6, 0DO. OO)

(5,900.00)
(5,700.001

(,500.00&

(5, 600.00!
r6, 000.00)
(5,900.00&

I5, 800.00)
(5, 100.00&

(5, 150.0al

2, 529.00
2, 983.00
3, 120,0il

3, 880.DO

3,210.00
3, 120.00
3,480. DO

4, 100.00
s, sia. oo
5, 810.00

l3, 471.0d)
(2, 917 F 00)
(2, 580.00)
(1,620.00I
(2, 390.00&

t2, 8SO. OO)

(2, 420.0Q)

(1,700.00)
Ito. da
660.00

10.000 *OlzttGIO l54, 6 O. ool 37, 742. 00 lls, aoe. oo&

OISEP09
1555809
295EP09
1300109
2'IOC 09
IONOV09

2GIOV09

CALL

CAIL
CALL

CALL

CALL

CALI

Cali.

l. .000
(.000
). .000
1.OOD

1.00D
1.000
1.000

OISTPI0
0ISEPIO
0ISSPIO
0 ISEPID
alszeio
OISEPIO
DISEPIO

7.1500
7.4500
7.3800
7.2000
6.9500
6.3500
6.3000

0.5500
0.5800
0.6200
0.6000
O.ssoo
0.5300
0.5250

0.3680
0.3160
D.3272
0.3590
o. toso
0.5510
0.5650

(5,500.00)
rs, eoo. oo)
t8, 200.0D)

I6, 000.00)
(5, 800.00)
(5, 300.00)
(5,250.00)

3,680.00
3, 160.00
3,2')2. 00
3,590.00
4, 080.00
5, 510.0D

5, 650.00

((, 820.00)
(2, 640.00)
f2, 928.00)
(2, 410.00l
(1,720.00}

210.~0

Ioa.ao

7.000 'DISEPID f39, 850.aa1 28, 942, 00 (10,90S.OO)

295 909
130C 09
200CT09
27cc 09
10ÃCV09

24NOV09

CALL

CALL

CALL

CSI,L
CAI 0
C!LL

I.ooa
1.000
1.000
1.000
I.00 0

1.000

OICC'Iio
OICCT10
010C110
01OCT I D

olacTID
OIGCTIO

'I. 9400
7.600a
7.8500
7.4000
6.8000.
6.7500

0.6200
0. 250
0.6600
a. Ioo
0.5400
0.5400

0.3687
0.4210
0.3810
0.4580
0.591D
0.6030

(6, 200 ool
(6,250.00)
(6, 60D. OO)

(6,100.00)
l5, 40a.do)
(5,400.001

3, 687.00

, 210,00
3, 810.00
4, 550.00
5, 910.00
,030.&0

(2, 513.00)
(2, 040.00)
(2, 790.00)
&1, 520.00)

510.00
630.00

6.000 DIOCTID l35, 950.00) 28, 227, 00 (I 723 00)

03AOVD9

17NOY09

24NOV09

CALL

Czl I,
CALL

1.000
1.000
1.000

0 I BOVID

DIEOVIO

DINOVID

7.4000
7.2000
7.1000

0.6150
0, 6000
0.580D

0.5420
0.5910
0.6170

(6,150.00&

(6,000.00)
(5 BOD. OO)

5, 420. 00
5, 910.00
6 Iio, tlo

(730.00I
(90 00&

370.00

3.000 OINOViD

368, 600

(17 950 00) 17, 500.00

(4, 037, 029.6' I 1,288, 324.30

(450.00l

ri, ide, los. io&

P_ge; 5 J_Z&GOpE_rFO$IT_ONS 08D_CQ9 15:46

Version: _03, Build; _000Dp Database: Zainet _er_nt prod _: a/o 30_v09

$CS&G Outstanding Posttlcns

_rade D_te PU_/CALL Cont_t_ Mo_th _trl_e Pric_ _rade Price _a_ket Price _otai Cost Current V_ _ark _o _Fke_

OTJUL09 C_L 1.000 0IJUL10 5.7000 0.5600 0.3230 {5j600.00} 3,230.00 {2,370.00)

14JUL09 CALL 1.000 01_/L10 6.8000 _,5500 0.305_ (5,500,00) _,051.00 (2,_4_.001

28JOL09 CALL 1,_00 _IJUbl0 6.8500 0.5_00 0.2_5_ 15,600.00) 2_950.00 (2,650.00)

11A_09 CALL 1.000 01JUL10 _00 0.5_00 0.2_71 {5,800.00} _871.00 (2_929.00)

2_A%_09 CA_ _.000 01_L10 6*8000 0.560_ 0_305 _" (5_600.00) 3_051.0_ (_1_4_._0)

08SEP09 CALL _.000 0_JULI0 G.4000 0.5200 , 0_3_8 (5,200.00) 3,888.00 [1_312.00)

225_P0_ CALL 1,000 01Jt_lO 6.6500 0_5_00 0.3343 (5,700.00) 3,34_.00 (2,_57.00)

06OCT_9 CAL_ 1.000 _lJ_L10 6.9000 0.6_0_ 0_86_ [_000.00) 2,860.00 (3,140.00)

200Cy09 CAL_ ,1.000 01/dL_0 6.9000 0.6_0_ _2_60 I_t2_0.001 2,%6_.00 (3,340.00)

03_V09 CALL 1.0_0 0l_IrLl_ _.150_ 0_540_ 0.4500 (5,400.00) 4,500.00 (9_0.00)

17NOV09 CAL_ 1.000 0_J_L10 5.9000 _.5_0_ 0.52_0 (5_400._0) 5,_D0• I_70,00)

12.000 _01JUL10 (67,900.00) 40_534.00 (27_.00)

04A_G09 CA%L _.00_ 01AUGI0 7.5500 0.6_00 0._5_9 {6,000.001 2,529.00 13_471L00}

11A_G09 CA_ 1-00_ 0L_U_I_ 7.2500 0.5900 0.2983 (5,900.00) 2,_83.00 (2,9]7.00)

18AUG09 CALL 1._00 01A_G10 7.I500 0.5700 0.3120 [5_700.00) 3_I20_0_ (2_5_0.001

15SE_0_ CALL 1-000 _IAUGI_ _.I000 0.5_00 0.3210 (5_600_00_ 3_210.00 (2_390.001

29S_09 CALL 1.000 O1AUG10 7_500 0_000 _.3120 (6_00_.00) 3112_,00 (2_880.0_)

130Cy09 CALL 1,00_ • 0_A_GI_ _.9500 0.5900 0.34_0 I5,900.0_) _,480.00 (2,4_0,0_)

270C_09 CALL 1.000 _IAUGIO 6.6500 0.5800 0.4100 I5_ 800._0) 4,_00.0_ (1,700.0_)

_MOVO_ CALL 1.000 01AUG10 6.1000 0.5_00 0.55_0 (5tl_0.001 5_510.00 410._

2_OV09 CAL_ i_00 _IAg_10 6.00_0 0,515_ 0.5810 (5,150.00) 5_810.00 _6_00

_0_ _AL_ _ _$_0 _$0_ _50_ _ _00_ _0_00 (1_0_¢_1

_$_ CAL_ _0 _ _ 0_ 0_0 (_001 _0_ 1_0_001

_$_0_ CAL_ _0_0 0_$_1_ _00 0_0 _ (_ I _ I_001

_OC_0_ CAL_ _0_ _ _000 _00 0_ 1_0_001 _0_00 _01

_0_ CA%_ _00_ _ _0 _0 _ /_l "_0_0_00 (_0_0_

_ CALL _ _$_1_ _0_ _ _0 (_01 _0_ _0_0_

_$_0_ CAL_ 1_ _10C_ _ _0 0_ 1_0_001 _00 (_01

_OC_ CA_ _00 _1CC_10 7_0_ 0_ _ I_01 _0_ (_0_1

_CC_ CAL_ _ _C_0 _ 0_0_ _0 (_0_001 _1_ (_?_1

_CC_ _AL_ _00_ _0C_0 _0 _00 0_0 1_00_01 _ (_001

_NO_ CA_ _00_ _0 _000 _0 _0 (_0_1 _0_ _

...................................... 1 .............

3_8_600 1_,03_,0_9.6_1 1,288_324_0 (2,748,705.301


